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1 Global Complex Types



1.1 AffectedTransactions

1.1.1 Description:

1.1.2 Contents:

Either

trade (exactly one occurrence; of the Blpe Trade) An element that allows the full details of the trade to be used
as a mechanism for identifying the trade for which the post-trade event pertains

Or

tradeReference (exactly one occurrence; of the type PartyTradeldentifiers) A container since an individual
trade can be referenced by two or more different partyTradeldentifier elements - each allocated by a different

party.
1.1.3 Used by:

 Complex type: CreditEventNoticeDocument

1.1.4 Derived Types:

1.1.5 Figure:
1.1.6 Schema Fragment:

<xsd: conpl exType nanme="Affect edTransacti ons" >
<xsd: group ref="TradeOr Tr adeRef er ence. nodel " maxQOccur s="unbounded"/ >
</ xsd: conpl exType>


http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Complex.CreditEventNoticeDocument

1.2 AllocationAmended

1.2.1 Description:

A notification to inform downstream systems when a system that acts as source of trade information detects
that an allocation has been modified.

1.2.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type NotificationMessage)

* Atype defining the basic content for a message sent to inform another system that some
'business event' has occured. Notifications are not expected to be replied to.

amendment (one or more occurrences; of the type TradeAmendment)
party (one or more occurrences; of the type Party)

1.2.3 Used by:
1.2.4 Derived Types:

1.2.5 Figure:
1.2.6 Schema Fragment:

<xsd: conplexType nane="Al | ocati onArended" >
<xsd: annot at | on>
<xsd: docunent ati on xm ;| ang="en">
A notification to I nformdowstreams
acts as source of trade Information det
has been nodi fi ed.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conplexCDntent>
<xsd: ext ensi on base="Notifi cati onMessage">
<xsd: sequence>
<xsd: el ement nane="amendpment” type="TradeArendnent" maxCOccur s="unbounded"/>
<xsd: el emrent name="party" type="Party" m nCccurs="2" maxCccurs="unbounded"/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
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1.3 AllocationCancelled

1.3.1 Description:

A notification to inform downstream systems when a system that acts as source of trade information detects
that an allocation has been cancelled.

1.3.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type NotificationMessage)

* Atype defining the basic content for a message sent to inform another system that some
'business event' has occured. Notifications are not expected to be replied to.

Either

trade (exactly one occurrence; of the type Trade)

Or

partyTradeldentifier (exactly one occurrence; of the type PartyTradeldentifier)
party (one or more occurrences; of the type Party)

1.3.3 Used by:
1.3.4 Derived Types:

1.3.5 Figure:
1.3.6 Schema Fragment:

<xsd: conplexType nane="Al | ocati onCancel | ed" >
<xsd: annot at | on>
<xsd: docupent ati on xpl ;1 ang="en">
A notification to | nformdownstream s
acts as source of trade information det
has been cancel |l ed.
</ xsd: docunent at i on>
</ xsd: annotat|on>
<xsd: conpl exCont ent > L _ .
<xsd: ext ensi on base="Noti fi cati onMessage">
<xsd: sequence>
<xsd: chol ce maxCccur s="unbounded" >
<xsd: el enent name="trade” type="Trade"/> o
<xsd: el ement nane="partyTradeldentifier" type="PartyTradeldentifier"/>
</ xsd: choi ce> .
<xsd: el enent name="party" type="Party" mi nQccurs="2" maxCccurs="unbounded"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
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1.4 AllocationCreated

1.4.1 Description:

A notification to inform downstream systems when a system that acts as source of trade information detects
that a new allocation has been created.

1.4.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type NotificationMessage)

* Atype defining the basic content for a message sent to inform another system that some
'business event' has occured. Notifications are not expected to be replied to.

trade (one or more occurrences; of the type Trade)
party (one or more occurrences; of the type Party)

1.4.3 Used by:
1.4.4 Derived Types:

1.4.5 Figure:
1.4.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Al | ocati onCreat ed" >
<xsd: annot ati on>
<xsd: docunent ati on xm ;| ang="en">
A notification to i nformadownstream systens wh
acts as source of trade Information detect
has been creat ed.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > o )
<xsd: ext ensi on base="Noti ficati onMessage" >
<xsd: sequence>
<xsd: el ement nanme="trade" type="Trade" nmaxQccurs="unbounded"/>
<xsd: el ement nanme="party" type="Party" m nCccurs="2" maxCOccur s="unbounded"/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>
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1.5 AmendmentConfirmed

1.5.1 Description:

A message generated when an Amendment is determined to be confirmed.

1.5.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type NotificationMessage)

» Atype defining the basic content for a message sent to inform another system that some
'business event' has occured. Notifications are not expected to be replied to.

amendment (exactly one occurrence; of the type Amendment)

party (one or more occurrences; of the type Party) One party element for each of the principal parties and any
other party that is referenced.

1.5.3 Used by:
1.5.4 Derived Types:

1.5.5 Figure:
1.5.6 Schema Fragment:

<xsd:conp|exT¥pe nanme=" Anendnent Conf i r ned" >
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> ) )
A nmessage generated when"an Anendnment is determned to be
confirmed. )
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > o .
<xsd: ext ensi on base="Noti fi cati onMessage" >
<xsd: sequence>
<xsd: e| enent name="anmendment" type="Amendment"/>
<xsd: el ement nanme="party" type="Party" m nQccurs="2" maxQccur s="unbounded" >
<xsd: annot ati on> |
<xsd: docunentation xpl:lang="en"> o )
One party elenment for each of the principal parties and
any other party that is referenced.
</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.6 BankruptcyEvent

1.6.1 Description:

1.6.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type CreditEvent)

1.6.3 Used by:
*  Element: bankruptcy

1.6.4 Derived Types:

1.6.5 Figure:
1.6.6 Schema Fragment:

<xsd: conpl exTyE(e) nane=" Bankr upt cyEvent " >
<xsd: conpl exCont ent > )
<xsd: ext ensi on base="CreditEvent"/>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Element.bankruptcy

1.7 ContractCancelled

1.7.1 Description:

Notification that a Contract has been subject to Cancellation

1.7.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type ContractReferenceMessage)
» Abstract base class for Contract notification messages that require Contract Reference only

1.7.3 Used by:
1.7.4 Derived Types:

1.7.5 Figure:
1.7.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Contract Cancel | ed" >
<xsd: annot ati on>
<xsd: docunentation xnl : |l ang="en"> ) )
Notification that a Contract has been subject to Cancellation
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Contract Ref erenceMessage"/ >
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.8 ContractCreated

1.8.1 Description:

Notification that a Contract has been Created

1.8.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type NotificationMessage)

» Atype defining the basic content for a message sent to inform another system that some
'business event' has occured. Notifications are not expected to be replied to.

tradeReference (zero or one occurrence; of the type PartyTradeldentifiers)
contract (exactly one occurrence; of the type Contract)
party (one or more occurrences; of the type Party)

1.8.3 Used by:
1.8.4 Derived Types:

1.8.5 Figure:
1.8.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Contract Cr eat ed" >
<xsd: annotati on>
<xsd: docunentation xnl : |l ang="en">
Notification that a Contract has been Created
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > o )
<xsd: ext ensi on base="Noti fi cati onMessage" >
<xsd: sequence> o .
<xsd: el ement nane="tradeRef erence" E%pe:"Parthradeldentlflers" m nQccur s="0"/ >
<xsd: el enent nanme="contract"” type="Contract"/
<xsd: el ement name="party" type="Party" m nCccurs="2" maxCccurs="unbounded"/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>



1.9 ContractFullTermination

1.9.1 Description:

Notification that a Contract has been subject to Full Termination

1.9.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type NotificationMessage)

» Atype defining the basic content for a message sent to inform another system that some
'business event' has occured. Notifications are not expected to be replied to.

termination (exactly one occurrence; of the type ContractTermination)
party (one or more occurrences; of the type Party)

1.9.3 Used by:
1.9.4 Derived Types:

1.9.5 Figure:
1.9.6 Schema Fragment:

<xsd: conpl exType name="Contract Ful | Term nati on">
<xsd: annot ati on>
<xsd:; docunentation xnl ;| ang="en"> ) ) )
Notification that a Contract has been subject to Full Term nation
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > o )
<xsd: ext ensi on base="Noti ficati onMessage" >
<xsd: sequence> . . . .
<xsd: el ement nane="term nati on" type="ContractTermn nation"/>
<xsd: el enent name="party" type="Party" m nCccurs="2" maxCccur s="unbounded"/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>



1.10 Contractincreased

1.10.1 Description:

Notification that a Contract has been Increased

1.10.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type NotificationMessage)

» Atype defining the basic content for a message sent to inform another system that some
'business event' has occured. Notifications are not expected to be replied to.

increase (exactly one occurrence; of the type ChangeContractSize)
party (one or more occurrences; of the type Party)

1.10.3 Used by:
1.10.4 Derived Types:

1.10.5 Figure:
1.10.6 Schema Fragment:

<xsd: conpl exType nane="Contract!| ncreased">
<xsd: annot ati on>
<xsd:; docunentation xnl ;| ang="en">
Notification that a Contract has been I|Increased
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > o )
<xsd: ext ensi on base="Noti ficati onMessage" >
<xsd: sequence> . .
<xsd:. el enent nanme="increase" type="ChangeContract$Size"/>
<xsd: el enent name="party" type="Party" m nCccurs="2" maxCccur s="unbounded"/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>



1.11 ContractNovated

1.11.1 Description:
Notification that a Contract has been Novated
1.11.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type NotificationMessage)

» Atype defining the basic content for a message sent to inform another system that some
'business event' has occured. Notifications are not expected to be replied to.

novation (exactly one occurrence; of the type ContractNovation)
party (one or more occurrences; of the type Party)

1.11.3 Used by:
1.11.4 Derived Types:

1.11.5 Figure:
1.11.6 Schema Fragment:

<xsd: conpl exType name="Contract Novat ed" >
<xsd: annot ati on>
<xsd:; docunentation xnl ;| ang="en">
Notification that a Contract has been Novated
</ xsd: docunent ati on>
</ xsd: annot at_.i on>
<xsd: conpl exCont ent > o )
<xsd: ext ensi on base="Noti ficati onMessage" >
<xsd: sequence>

<xsd: el enent name="novatjon" type="ContractNovation"/>
<xsd: el enent name="party" type="Party" m nCccurs="3"

</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>

maxCccur s="unbounded"/ >



1.12 ContractPartialTermination

1.12.1 Description:

Notification that a Contract has been subject to Partial Termination

1.12.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type NotificationMessage)

» Atype defining the basic content for a message sent to inform another system that some
'business event' has occured. Notifications are not expected to be replied to.

termination (exactly one occurrence; of the type ChangeContractSize)
party (one or more occurrences; of the type Party)

1.12.3 Used by:
1.12.4 Derived Types:

1.12.5 Figure:
1.12.6 Schema Fragment:

<xsd: conpl exType name="ContractParti al Terni nati on">
<xsd: annot ati on>
<xsd:; docunentation xnl ;| ang="en"> ) )
Notification that a Contract has been subject to Partial
Term nati on .
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exContent> o . .
<xsd: ext ensi on base="Noti ficati onMessage" >
<xsd: sequence> ) ) )
<xsd: el enent nane="term nati on" type="ChangeContractSi ze"/>
<xsd: el ement nanme="party" type="Party" m nOccurs="2" maxCccur s="unbounded"/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.13 CreditEvent
1.13.1 Description:
1.13.2 Contents:
1.13.3 Used by:

Element: cred
Complex type
Complex type
Complex type
Complex type
Complex type
Complex type

itEvent

: BankruptcyEvent

: FailureToPayEvent

: ObligationAccelerationEvent
: ObligationDefaultEvent

: RepudiationMoratoriumEvent
: RestructuringEvent

1.13.4 Derived Types:

Complex type
Complex type
Complex type
Complex type
Complex type
Complex type

1.13.5 Figure:
1.13.6 Schema Fragment:

: BankruptcyEvent

: FailureToPayEvent

: ObligationAccelerationEvent
: ObligationDefaultEvent

: RepudiationMoratoriumEvent
: RestructuringEvent

<xsd: conpl exType nane="CreditEvent"/>


http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Element.creditEvent
http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Complex.BankruptcyEvent
http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Complex.FailureToPayEvent
http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Complex.ObligationAccelerationEvent
http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Complex.ObligationDefaultEvent
http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Complex.RepudiationMoratoriumEvent
http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Complex.RestructuringEvent
http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Complex.BankruptcyEvent
http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Complex.FailureToPayEvent
http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Complex.ObligationAccelerationEvent
http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Complex.ObligationDefaultEvent
http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Complex.RepudiationMoratoriumEvent
http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Complex.RestructuringEvent

1.14 CreditEventNoticeDocument

1.14.1 Description:

An event type that records the occurrence of a credit event notice.

1.14.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type Event)

» Atype defining the basic structure of FpML business events; it is refined by its derived types.

affectedTransactions (zero or one occurrence; of the type AffectedTransactions) Trades affected by this
event.

referenceEntity (exactly one occurrence; of the type LegalEntity)
creditEvent (exactly one occurrence; of the type CreditEvent)

publiclyAvailableInformation ﬁzero or more occurrences; of the type Resource) A public information source,
e.g. a particular newsgaper or electronic news service, that may publish relevant information used in the
determination of whether or not a credit event has occurred.

notifyingPartyReference (exactly one occurrence; of the type PartyReference)
notifiedPartyReference (exactly one occurrence; of the type PartyReference)
creditEventNoticeDate (exactly one occurrence; of the type xsd:date)
creditEventDate (exactly one occurrence; of the type xsd:date)

1.14.3 Used by:

*  Element: creditEventNotice
*  Complex type: CreditEventNotification

1.14.4 Derived Types:

1.14.5 Figure:
1.14.6 Schema Fragment:

<xsd: conplexType nane="Cr edi t Event Not i ceDocunent " >
<xsd: annot at | on>
<xsd: docunmentati on xm : | ang="en"> )
Antevent type that records the occurrence of a credit event
notice
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exContent > .,
<xsd: ext ensi on base="Event">
<xsd: sequence> . .
<xsd: el enent nane="affectedTransactions" type="AffectedTransactions" ni nQccurs="0">
<xsd: annot at | on>
<xsd: docunent ati on xm ;| ang="en" >
Trades affected bg this event.
</ xsd: docunent at i on
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el emrent name="r ef nce
<xsd: el enent ref="cred vent "/ > ) .
<xsd: el ement name="pub IyAMallabIeInfornatlon" type="Resource" m nCccurs="0" naxQccul
<xsd: annot at i on>
<xsd: document ati on xni:|ang=" en >
A public information soufce, ? a part|cular newspaper
or el ectronic news service tha may publish rel evant
information used in the determ nation of mhether or not a
credit event has occurred.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >

e{E ntlty type="Legal Entity"/>
i
lic

<xsd: el enent nanme="notifyi ngPartyReference" type="PartyReference"/>
<xsd: el enent nane="notifiedPartyReference” type="PartyReference"/>
<xsd:. el enent nane= credltEvent ticeDate" type="xsd:date"/>
<xsd: el emrent nanme="cr edi t Event Dat e" type— xsd: date"/ >


http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/Element.
http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Element.creditEventNotice
http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Complex.CreditEventNotification

</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.15 CreditEventNotification

1.15.1 Description:

1.15.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type NotificationMessage)

»  Atype defining the basic content for a message sent to inform another system that some
‘business event' has occured. Notifications are not expected to be replied to.

creditEventNotice (exactly one occurrence; of the type CreditEventNoticeDocument)
party (one or more occurrences; of the type Party)

1.15.3 Used by:
1.15.4 Derived Types:

1.15.5 Figure:
1.15.6 Schema Fragment:

<xsd: conpl exType name="Credit Event Notification">
<xsd: conpl exCont ent > o .
<xsd: ext ensi on base="Noti fi cati onMessage" >
<xsd: sequence> . . . .
<xsd: el ement nane="creditEvent Notice" type="CreditEventNoticeDocunent"/>
<xsd: el enent name="party" type="Party" m nCccurs="2" maxCccur s="unbounded"/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType>



1.16 FailureToPayEvent

1.16.1 Description:

1.16.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type CreditEvent)

1.16.3 Used by:
* Element: failureToPay

1.16.4 Derived Types:

1.16.5 Figure:
1.16.6 Schema Fragment:

<xsd: conpl exTyE(e) nane="Fai | ureToPayEvent " >
<xsd: conpl exCont ent > )
<xsd: ext ensi on base="CreditEvent"/>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Element.failureToPay

1.17 IncreaseConfirmed

1.17.1 Description:

A message generated when an Increase is determined to be confirmed.

1.17.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type NotificationMessage)

» Atype defining the basic content for a message sent to inform another system that some
'business event' has occured. Notifications are not expected to be replied to.

increase (exactly one occurrence; of the type Increase)

party (one or more occurrences; of the type Party) One party element for each of the principal parties and any
other party that is referenced.

1.17.3 Used by:
1.17.4 Derived Types:

1.17.5 Figure:
1.17.6 Schema Fragment:

<xsd:conp|exT¥pe nane="1 ncreaseConfi r ned" >
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> ) )
A nmessage generated when an Increase is deternmined to be
confirmed. )
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > o .
<xsd: ext ensi on base="Noti fi cati onMessage" >
<xsd: sequence> .
<xsd:. el enent nanme="increase" type="Increase"/>
<xsd: el ement name="party" type="Party" m nCOccurs="2" maxQccur s="unbounded" >
<xsd: annot ati on> |
<xsd: docunentation xpl:lang="en"> o )
One party elenment for each of the principal parties and
any other party that is referenced.
</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.18 Language

1.18.1 Description:
The data type used for indicating the language of the resource, described using the ISO 639-2/T Code

1.18.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type xsd:normalizedString)

1.18.3 Used by:
« Complex type: Resource

1.18.4 Derived Types:

1.18.5 Figure:
1.18.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Language" >
<xsd: annotati on>
<xsd: docunentation xnm :lang="en">
The data type used for |nd|cat|ngbthe | anguage of the resource,
descri bed using the 1SO 639-2/ T Code
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: si npl eCont ent > ) )
<xsd: ext ensi on base="xsd: normal i zedStri ng">
<xsd: attribute name="| anguageSchene" type="xsd: anyURl "/>
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Complex.Resource

1.19 MimeType

1.19.1 Description:

The type that indicates the type of media used to store the content. MimeType is used to determine the
software product(s) that can read the content. MIME types are described in RFC 2046.

1.19.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type xsd:normalizedString)

1.19.3 Used by:
Complex type: Resource

1.19.4 Derived Types:
1.19.5 Figure:
1.19.6 Schema Fragment:

<xsd: conpl exType nane="M neType" >
<xsd:gﬁnota¥Pon> yp

<xsd: docunent ati on xm :lang="en"> )
The tyPe that _indicates The type of nedia used to store the
content. M ne e is used to determ ne the software product&s)
that can read the content. M ME types are described in RFC 2046

</ xsd: docunent ati on>

</ xsd: annot at i on>

<xsd: si npl eCont ent > ) )
<xsd: ext ensi on base="xsd; normal i zedStri ng">

<xsd: attribute name="m neTypeSchene" type="xsd:anyURl"/>

</ xsd; ext ensi on>

</ xsd: si mpl eCont ent >

</ xsd: conpl exType>


http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Complex.Resource

1.20 NovateTrade

1.20.1 Description:

1.20.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type NovationRequestMessage)

* Abstract base class for all Novation Request Messages.

1.20.3 Used by:
1.20.4 Derived Types:

1.20.5 Figure:
1.20.6 Schema Fragment:

<xsd: conpl exType nane="Novat eTr ade" >
<xsd: conpl exCont ent > )
<xsd: ext ensi_on base="Novati onRequest Message"/ >
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.21 Novation

1.21.1 Description:

An event type that records the occurrence of a novation

1.21.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type Event)

» Atype defining the basic structure of FpML business events; it is refined by its derived types.

transferor (exactly one occurrence; of the type PartyReference) A pointer style reference to a party identifier
defined elsewhere in the document. In a three-way novation the party referenced is the Transferor goutgoing
party) in the novation. The Transferor means a party which transfers by novation to a Transferee all of its
rights, liabilities, duties and obligations with respect to a Remaining Party. In a four-way novation the party
referenced is Transferor 1 which transfers by novation to Transferee 1 all of its rights, liabilities, duties and
obligations with respect to Transferor 2. ISDA 2004 Novation Term: Transferor (three-way novation) or
Transferor 1 (four-way novation).

transferee (exactly one occurrence; of the type PartyReference) A pointer style reference to a party identifier
defined elsewhere in the document. In a three-way novation the party referenced is the Transferee (incoming
party) in the novation. Transferee means a party which accepts by way of novation all rights, liabilities, duties
and obligations of a Transferor with respect to a Remaining Party. In a four-way novation the party referenced
is Transferee 1 which accepts by way of novation the rights, liabilities, duties and obligations of Transferor 1.
ISDA 2004 Novation Term: Transferee (three-way novation) or Transferee 1 (four-way novation).

remainingParty (exactly one occurrence; of the tyﬁe PartyReference) A pointer style reference to a party
identifier defined elsewhere in the document. In a't ree—wa% novation the party referenced is the Remaining
Party in the novation. Remaining Party means a party which consents to a Transferor's transfer by novation
and the acceptance thereof by the Transferee of all of the Transferor's rights, liabilities, duties and obligations
with respect to such Remaining Party under and with respect of the Novated Amount of a transaction. In a
four-way novation the party referenced is Transferor 2 per the ISDA definition and acts in the role of a
Transferor. Transferor 2 transfers by novation to Transferee 2 all of its rights, liabilities, duties and obligations
with respect to Transferor 1. ISDA 2004 Novation Term: Remaining Party (three-way novation) or Transferor 2
(four-way novation).

otherRemainingParty (zero or one occurrence; of the type PartyReference) A pointer style reference to a
party identifier defined elsewhere in the document. This element is not applicable in a three-way novation and
should be omitted. In a four-way novation the party referenced is Transferee 2. Transferee 2 means a party
which accepts by way of novation the rights, liabilities, duties and obligations of Transferor 2. ISDA 2004
Novation Term: Transferee 2 (four-way novation).

novationDate (exactly one occurrence; of the type xsd:date) Specifies the date that one party's legal _
obligations with regard to a trade are transferred to another party. It corresponds to the Novation Date section
of the 2004 ISDA Novation Definitions, section 1.16.

novationTradeDate (zero or one occurrence; of the type xsd:date) Specifies the date the parties agree to
assign or novate a trade. If this element is not specified, the novationTradeDate will be deemed to be the
novationDate. It corresponds to the Novation Trade Date section of the 2004 ISDA Novation Definitions,
section 1.17.

Either

novatedAmount (exactly one occurrence; of the type Money) The amount which represents the portion of the
Old Transaction being novated.

Or

novatedNumberOfOptions (exactly one occurrence; of the type xsd:decimal) The number of options which
represent the portion of the Old Transaction being novated.

remainingTrade (zero or one occurrence; of the type Trade) This element contains a description of the
remaining portion of a partially novated trade.

fullFirstCalculationPeriod (zero or one occurrence; of the type xsd:boolean) This element corresponds to the
applicability of the Full First Calculation Period as defined in the 2004 ISDA Novation Definitions, section 1.20.

firstPeriodStartDate (zero or one occurrence; of the type FirstPeriodStartDate) Element that is used to be
able to make sense of the “new transaction” without requiring reference back to the “old transaction”. In the
case of interest rate products there are potentiall}y 2 “first period start dates” to reference — one with respect to
each party to the new transaction. For Credit Default Swaps there is just the one with respect to the party that



is the fixed rate payer.

nonReliance (zero or one occurrence, of the type Empty) This element corresponds to the non-Reliance
section in the 2004 ISDA Novation Definitions, section 2.1 (c) (i). The element appears in the instance
document when non-Reliance is applicable.

creditDerivativesNotices (zero or one occurrence; of the type CreditDerivativesNotices) This element should
be specified if one or more of either a Credit Event Notice, Notice of Publicly Available Information, Notice of
Physical Settlement or Notice of Intended Physical Settlement, as applicable, has been delivered by or to the
Transferor or the Remaining Party. The type of notice or notices that have been delivered should be indicated
by setting the relevant boolean element value(s) to true. The absence of the element means that no Credit
Event Notice, Notice of Publicly Available Information, Notice of Physical Settlement or Notice of Intended
Physical Settlement, as applicable, has been delivered by or to the Transferor or the Remaining Party.

contractualDefinitions (zero or more occurrences; of the type ContractualDefinitions) The definitions (such
as those published by ISDA) that will define the terms of the novation transaction.

Either

contractualSupplement (zero or more occurrences; of the type ContractualSupplement) DEPRECATED -
This element will be removed in the next major version of FpML. The element contractualTermsSupplement
sho#ld b% used instead. Definition: A contractual supplement (such as those published by ISDA) that will apply
to the trade.

Or

contractualTermsSupplement (zero or more occurrences; of the type ContractualTermsSupplement) A
contractual supplement (such as those published by ISDA) that will apply to the trade.

payment (zero or one occurrence; of the type Payment)
1.21.3 Used by:

1.21.4 Derived Types:

1.21.5 Figure:
1.21.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Novati on" >
<xsd: annot ati on> .
<xsd: docunent ati on xn1:|an8:"en"> )
An event type that records the occurrence of a novation
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Event">
<xsd: sequence> ] )
<xsd: group ref="NovationDetails. nmodel"/> )
<xsd: €l ement nane="paynent" type="Paynment" ni nCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.22 NovationAlleged

1.22.1 Description:

1.22.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type NovationNotificationMessage)

» Abstract base class for all Novation Notification Messages.

1.22.3 Used by:
1.22.4 Derived Types:

1.22.5 Figure:
1.22.6 Schema Fragment:

<xsd: conpl exTyE(e) nane="Novat i onAl | eged" >
<xsd: conpl exCont ent > ) o )
<xsd: ext ensi_on base="NovationNotifi cati onMessage"/ >
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.23 NovationConfirmed

1.23.1 Description:

1.23.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type NovationNotificationMessage)

» Abstract base class for all Novation Notification Messages.

1.23.3 Used by:
1.23.4 Derived Types:

1.23.5 Figure:
1.23.6 Schema Fragment:

<xsd: conpl exType nane="Novati onConfi rmed">
<xsd: conpl exCont ent > ) o )
<xsd: ext ensi_on base="NovationNotifi cati onMessage"/ >
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.24 NovationConsentGranted

1.24.1 Description:

Response message that should be sent by the receiving parties if they agree with the novation. The transferee
or transferor party may include the details of a payment representing the market value of the transaction.

1.24.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type NovationResponseMessage)
* Abstract base class for all Novation Response Messages.

1.24.3 Used by:
1.24.4 Derived Types:

1.24.5 Figure:
1.24.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Novat i onConsent G ant ed" >
<xsd: annot ati on>
<xsd: docunentation xpl:lang="en"> o ) )
Response nmessage that should be sent by the receiving parties if
they agree with the novation. The transSferee or tranSferor Party
naY inClude the details of a paynent representing the nmarke
val ue of the transaction.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > )
<xsd: ext ensi on base="Novati onResponseMessage"/ >
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.25 NovationConsentRefused

1.25.1 Description:

Response message that should be sent by the transferee or remaining party if they cannot perform the
requested novation.

1.25.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type NovationResponseMessage)
* Abstract base class for all Novation Response Messages.

reason (zero or one occurrence; of the type Reason)
1.25.3 Used by:

1.25.4 Derived Types:

1.25.5 Figure:
1.25.6 Schema Fragment:

<xsd: conpl exType name="Novati onConsent Ref used" >
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
Response nmessage. that should be sent by the transferee or .
renmai ning party if they cannot performthe requested novation
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd. conpl exContent> _ .
<xsd: ext ensi on base="Novati onResponseMessage" >
<xsd: sequence> )
<xsd: el ement nanme="reason" type="Reason" m nCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>



1.26 NovationConsentRequest

1.26.1 Description:

A request message that passes details of the previously negotiated transaction that the transferor wishes to
novate as well as describing the identity and roles of each party. As the same message is sent to both the
transferee and remaining party it must contain the complete description of the underlying transaction (rather
than just a reference) as the transferee will not have record of it.

1.26.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type NovationRequestMessage)
» Abstract base class for all Novation Request Messages.

1.26.3 Used by:
1.26.4 Derived Types:
1.26.5 Figure:

1.26.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Novat i onConsent Request " >
<xsd: annotati on> .
<xsd: docunent ati on xm : | ang="en">

A request nessage that passes details of the previously
nePotlated tranSaction that the transferor wi shes to novate as
wel'l as describing the |dent|tK and roles of each party. As the
sane nessage is sént to both the transferee and remai ni ng party
it must contain the conplete description of the underlying i
transaction (rather than just a reference) as the transferee wll

not have record of it.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > )
<xsd: ext ensi on base="Novati onRequest Message"/ >
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.27 NovationMatched

1.27.1 Description:

1.27.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type NovationNotificationMessage)

» Abstract base class for all Novation Notification Messages.

1.27.3 Used by:
1.27.4 Derived Types:

1.27.5 Figure:
1.27.6 Schema Fragment:

<xsd: conpl exType nanme="Novati onMat ched" >
<xsd: conpl exCont ent > ) o )
<xsd: ext ensi_on base="NovationNotifi cati onMessage"/ >
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.28 NovationNotificationMessage

1.28.1 Description:

Abstract base class for all Novation Notification Messages.

1.28.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type NotificationMessage)

» Atype defining the basic content for a message sent to inform another system that some
'business event' has occured. Notifications are not expected to be replied to.

novation (exactly one occurrence; of the type Novation)
party (one or more occurrences; of the type Party)

1.28.3 Used by:

*  Complex type: NovationAlleged

*  Complex type: NovationConfirmed
*  Complex type: NovationMatched

e Complex type: TradeNovated

1.28.4 Derived Types:

Complex type: NovationAlleged
Complex type: NovationConfirmed
 Complex type: NovationMatched
*  Complex type: TradeNovated

1.28.5 Figure:
1.28.6 Schema Fragment:

<xsd: conpl exType name="NovationNotificati onMessage" abstract="true">
<xsd: annot ati on>
<xsd: docunentation xnl ;lang="en"> o )
stract base class for all Novation Notification Messages.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > o )
<xsd: ext ensi on base="Noti ficati onMessage" >
<xsd: sequence> .
<xsd: group ref="Novati onMessage. nodel "/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Complex.NovationAlleged
http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Complex.NovationConfirmed
http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Complex.NovationMatched
http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Complex.TradeNovated
http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Complex.NovationAlleged
http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Complex.NovationConfirmed
http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Complex.NovationMatched
http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Complex.TradeNovated

1.29 NovationRequestMessage

1.29.1 Description:

Abstract base class for all Novation Request Messages.

1.29.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type RequestMessage)

* Atype defining the basic content of a message that requests the receiver to perform some
business operation determined by the message type and its content.

novation (exactly one occurrence; of the type Novation)
party (one or more occurrences; of the type Party)

1.29.3 Used by:

« Complex type: NovateTrade
»  Complex type: NovationConsentRequest
*  Complex type: RequestNovationConfirmation

1.29.4 Derived Types:

*  Complex type: NovateTrade
»  Complex type: NovationConsentRequest
*  Complex type: RequestNovationConfirmation

1.29.5 Figure:
1.29.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Novat i onRequest Message" abstract="true">
<xsd: annot ati on>
<xsd: docunentation xnl ;I ang="en">
Abstract base class for all Novation Request Messages.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exContent> .,
<xsd: ext ensi on base="Request Message" >
<xsd: sequence> )
<xsd: group ref="Novati onMessage. nodel "/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Complex.NovateTrade
http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Complex.NovationConsentRequest
http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Complex.RequestNovationConfirmation
http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Complex.NovateTrade
http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Complex.NovationConsentRequest
http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Complex.RequestNovationConfirmation

1.30 NovationResponseMessage

1.30.1 Description:

Abstract base class for all Novation Response Messages.

1.30.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type ResponseMessage)

* Atype refining the generic message content model to make it specific to response messages.

1.30.3 Used by:

»  Complex type: NovationConsentGranted
Complex type: NovationConsentRefused

1.30.4 Derived Types:

*  Complex type: NovationConsentGranted
»  Complex type: NovationConsentRefused

1.30.5 Figure:
1.30.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Novat i onResponseMessage" abstract="true">
<xsd: annotati on>
<xsd: docunentation xnl ;I ang="en">
Abstract base class for all Novati on Response Messages.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="ResponseMessage" >
<xsd: sequence> .
<xsd: sequence m nQCccurs="0">
<xsd: group ref="Novati onMessage. nodel "/ >
</ xsd: sequence>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Complex.NovationConsentGranted
http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Complex.NovationConsentRefused
http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Complex.NovationConsentGranted
http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Complex.NovationConsentRefused

1.31 ObligationAccelerationEvent

1.31.1 Description:

1.31.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type CreditEvent)

1.31.3 Used by:
*  Element: obligationAcceleration

1.31.4 Derived Types:

1.31.5 Figure:
1.31.6 Schema Fragment:

<xsd: conpl exTyE(e) nane="Cbl i gati onAccel erati onEvent" >
<xsd: conpl exCont ent > ]
<xsd: ext ensi on base="CreditEvent"/>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Element.obligationAcceleration

1.32 ObligationDefaultEvent

1.32.1 Description:

1.32.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type CreditEvent)

1.32.3 Used by:
*  Element: obligationDefault

1.32.4 Derived Types:

1.32.5 Figure:
1.32.6 Schema Fragment:

<xsd: conpl exTyE(e) nane=" bl i gati onDef aul t Event " >
<xsd: conpl exCont ent > ]
<xsd: ext ensi on base="CreditEvent"/>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Element.obligationDefault

1.33 PartialTerminationAmount

1.33.1 Description:
1.33.2 Contents:
1.33.3 Used by:

1.33.4 Derived Types:

1.33.5 Figure:
1.33.6 Schema Fragment:

<xsd: conpl exType nanme="Parti al Ter n nati onAmount " >
<xsd: sequence>
<xsd: chol ce m nCccurs="0">
<xsd: sequence> .
<xsd: el ement nane="decreasel nNoti onal Anount" type="Mney">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> | )
Specifies the fixed anmount by_which the Notional |
decreases due to the Partial” Term nation transaction
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent > i i
<xsd: el ement nane="out st andi ngNot i onal Amount" type="Money" >
<xsd: annot ati on>
<xsd: docunentation xnl :|ang="en"> )
Specifies the Notional amount after the Partial
Term nation.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
<xsd: sequence> ) )
<xsd: el enent nanme="decr easel nNunber O Opti ons" type="xsd: deci nal ">
<xsd: annot ati on> .
<xsd: docunentation xnl:lang="en"> )
Specifies the fixed anmount by_which the Nunmber of Options
decreases due to the Partial” Term nation transaction
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el ement nanme="out st andi ngNurmber O Opt i ons" type="xsd: deci mal ">
<xsd: annot ati on> .
<xsd: document ati on xm : |l ang="en" > )
Speci fies the Nunber of tions after the Parti al
Term nation. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: conpl exType>



1.34 RepudiationMoratoriumEvent

1.34.1 Description:

1.34.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type CreditEvent)

1.34.3 Used by:
*  Element: repudiationMoratorium

1.34.4 Derived Types:

1.34.5 Figure:
1.34.6 Schema Fragment:

<xsd: conpl exTyE(e) nane=" Repudi at i onMbr at ori unEvent " >
<xsd: conpl exCont ent > ]
<xsd: ext ensi on base="CreditEvent"/>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Element.repudiationMoratorium

1.35 RequestAllocation

1.35.1 Description:

Message used in order to initiate the allocation process.

1.35.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type RequestMessage)

* Atype defining the basic content of a message that requests the receiver to perform some
business operation determined by the message type and its content.

blockTradeldentifier (exactly one occurrence; of the type BlockTradeldentifier)
allocations (exactly one occurrence; of the type Allocations)
party (one or more occurrences; of the type Party)

1.35.3 Used by:
1.35.4 Derived Types:

1.35.5 Figure:
1.35.6 Schema Fragment:

<xsd: conplexType nane="Request Al | ocati on">
<xsd: annot at | on>
<xsd: docunent atjon xnl:Ilang="en"
Message used in order to |n|t|ate the allocation process.
</ xsd: docunent at | on>
</ xsd: annot at i on>
<xsd: conplebentent>
<xsd: ext ensi on base="Request Message" >
<xsd: sequence> o
<xsd: el enent nane= "bIockTradeIdentlfl er" type="Bl ockTradel dentifier"/>
<xsd: el enent nanme="al | ocations” e=' Allocat ions"/>
<xsd: el enent nane="party" type=" Party m nQccur s="2" maxQccur s="unbounded"/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.36 RequestAmendmentConfirmation

1.36.1 Description:

A message for requesting that the contained amendment be put forward for matching and confirmation.
1.36.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type RequestMessage)

* Atype defining the basic content of a message that requests the receiver to perform some
business operation determined by the message type and its content.

amendment (exactly one occurrence; of the type Amendment)

party (one or more occurrences; of the type Party) One party element for each of the principal parties and any
other party that is referenced.

1.36.3 Used by:
1.36.4 Derived Types:

1.36.5 Figure:
1.36.6 Schema Fragment:

<xsd:conp|exT¥pe nane=" Request Arendnent Confi rmati on" >
<xsd: annot ati on>
<xsd: docunentation xm :|ang="en"> i
A message for requesting that the contained anendnment be put
forward for matching and confirnmation.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Request Message" >
<xsd: sequence>
<xsd: e| enent name="anmendment" type="Amendment"/>
<xsd: el ement nanme="party" type="Party" m nQccurs="2" maxQccur s="unbounded" >
<xsd: annot ati on> |
<xsd: docunentation xpl:lang="en"> o )
One party elenment for each of the principal parties and
any other party that is referenced.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.37 RequestincreaseConfirmation

1.37.1 Description:

A message for requesting that the contained increase be put forward for matching and confirmation.
1.37.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type RequestMessage)

* Atype defining the basic content of a message that requests the receiver to perform some
business operation determined by the message type and its content.

increase (exactly one occurrence; of the type Increase)

party (one or more occurrences; of the type Party) One party element for each of the principal parties and any
other party that is referenced.

1.37.3 Used by:
1.37.4 Derived Types:

1.37.5 Figure:
1.37.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Request | ncr easeConfirmation">
<xsd: annot ati on>
<xsd: docunent ation xnl :|ang="en"> ) )
A message for requestlng that the contained increase be put
forward for matching and confirnmation.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Request Message" >
<xsd: sequence> .
<xsd:. el enent nanme="increase" type="Increase"/>
<xsd: el ement name="party" type="Party" m nCOccurs="2" maxQccur s="unbounded" >
<xsd: annot ati on> |
<xsd: docunentation xpl:lang="en"> o )
One party elenment for each of the principal parties and
any other party that is referenced.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.38 RequestNovationConfirmation

1.38.1 Description:

1.38.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type NovationRequestMessage)

* Abstract base class for all Novation Request Messages.

1.38.3 Used by:
1.38.4 Derived Types:

1.38.5 Figure:
1.38.6 Schema Fragment:

<xsd: conpl exTyE(e) nane=" Request Novat i onConfirmation">
<xsd: conpl exCont ent > )
<xsd: ext ensi_on base="Novati onRequest Message"/ >
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.39 RequestTerminationConfirmation

1.39.1 Description:

A message for requesting that the contained termination be put forward for matching and confirmation.
1.39.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type RequestMessage)

* Atype defining the basic content of a message that requests the receiver to perform some
business operation determined by the message type and its content.

termination (exactly one occurrence; of the type Termination)

party (one or more occurrences; of the type Party) One party element for each of the principal parties and any
other party that is referenced.

1.39.3 Used by:
1.39.4 Derived Types:

1.39.5 Figure:
1.39.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Request Ter m nati onConfirmati on">
<xsd: annot ati on>
<xsd: docunent ation xnl :|ang="en"> ) ) )
A message for requestlng that the contained ternm nation be put
forward for matching and confirnmation.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Request Message" >
<xsd: sequence> . . ) .
<xsd: el ement nane="term nation" type="Termni nation"/>
<xsd: el ement nanme="party" type="Party" m nCccurs="2" maxQccurs="unbounded" >
<xsd: annot ati on> |
<xsd: docunentation xpl:lang="en"> o )
One party elenment for each of the principal parties and
any other party that is referenced.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.40 Resource

1.40.1 Description:

Describes the resource that contains the media representation of a business event. For example, can describe
a file or a URL that represents the event.

1.40.2 Contents:

resourceld (exactly one occurrence; of the type Resourceld) The unique identifier of the resource within the
event.

language (zero or one occurrence; of the type Language) Indicates the language of the resource, described
using the ISO 639-2/T Code.

sizelnBytes (zero or one occurrence; of the type xsd:decimal) Indicates the size of the resource in bytes. It
could be used by the end user to estimate the download time and storage needs.

length (zero or one occurrence; of the type ResourcelLength) Indicates the length of the resource. For
example, if the resource were a PDF file, the length would be in pages.

mimeType (exactly one occurrence; of the type MimeType) Indicates the type of media used to store the
content. mimeType is used to determine the software product(s) that can read the content. MIME Types are
described in RFC 2046.

name (zero or one occurrence; of the type xsd:normalizedString) The name of the resource.

comments (zero or one occurrence; of the type xsd:string) Any additional comments that are deemed
necessary. For example, which software version is required to open the document? Or, how does this
resource relate to the others for this event?

url (zero or one occurrence; of the type xsd:anyURI) Indicates the URL at which the resource can be found.
1.40.3 Used by:

*  Complex type: CreditEventNoticeDocument

1.40.4 Derived Types:

1.40.5 Figure:
1.40.6 Schema Fragment:

<xsd: conpl exType nane="Resource">
<xsd: annot at i on>
<xsd: docunmentati on xm : |l ang="en"> . .
Describes the resource that contains the media representation of
a business event. For exanple, can describe a file or a URL that
represents the event.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence>
<xsd: el enent name="resourcel d" type="Resourceld">
<xsd: annot ati on>
<xsd: docunent ation xpl:lang="en"> o
The unique identifier of "the resource within the event.
</ xsd: docunent ati on>
</ xsd; annot at1 on>
</ xsd: el enent > .
<xsd: el ement nanme="| anguage" type="Language" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunment ati on xm : | ang="en" > . .
I ndi cates the | anguage of the resource, described using the
| SO 639-2/ T Code.
</ xsd: docunent ati on>
</ xsd; annot at1 on>
</ xsd: el enent > . . .
<xsd: el ement nanme="si zel nBytes" type="xsd:deci mal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl ;I ang="en"> .
Indicates the size of thé resource in bytes. It could be used
by &he end user to estimate the downl oad time and storage
needs.
</ xsd: docunent ati on>


http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Complex.CreditEventNoticeDocument

</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nanme="| ength" type="ResourcelLength" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunment ati on xn1:|an9:"en"> )
I ndi cates the IenEF of the resource. For exanple if the
resource were a Pl e, the length would be iIn pages.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el enent nanme="m neType" type="M neType">
<xsd: annot at i on>
<xsd: docurment ati on xnl ;| ang="en">
Indicates the type of media used to store the content.
m neType is used to determ ne the software product(s) that
can read the content. MM Types are described in 2046
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="name" type="xsd: nornalizedString" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xnl : | ang="en">
The nane of the resource:
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="comments" type="xsd:string" m nCccurs="0">
<xsd: annot ati on>
<xsd: document ati on xm : Iangh en">
a

Any addltlonal comment s t are deened necessary. For
exampl e |ch software version is required to oRen t he
docunent ? , how does this resource relate to the others for

thls event
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el ement > .
<xsd: el'enent name="url" type="xsd:anyURl " ni nQccurs="0">
<xsd: annot at i on>
<xsd: document ati on xni:|ang="en">
Indicates the URL at mhlch the resource can be found.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



1.41 Resourceld

1.41.1 Description:

The data type used for resource identifiers.

1.41.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type xsd:normalizedString)

1.41.3 Used by:
« Complex type: Resource

1.41.4 Derived Types:

1.41.5 Figure:
1.41.6 Schema Fragment:

<xsd: conplexType nane="Resour cel d" >
<xsd: annot at | on>
<xsd: docunentation xnm :lang="en">
The data type used for résource identifiers.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: S|anerntent>
<xsd: ext ensi on base=" xsd: normal i zedSt
<xsd: attribute name="resourcel dSche
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

tring">
me" "t ype="xsd: anyURl "/ >


http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Complex.Resource

1.42 ResourceLength

1.42.1 Description:
The type that indicates the length of the resource.
1.42.2 Contents:

lengthUnit (exactly one occurrence; of the type LengthUnitEnum) The length unit of the resource. For
example, pages (pdf, text documents) or time (audio, video files).

lengthValue (exactly one occurrence; of the type xsd:decimal) The length value of the resource.
1.42.3 Used by:

« Complex type: Resource

1.42.4 Derived Types:

1.42.5 Figure:
1.42.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Resour ceLengt h" >
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an?="en">
The type that indicates the length of the resource
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> ) )
<xsd: el enent nane="lengthUnit" type="Lengt hUnit Enuni' >
<xsd: annot ati on>
<xsd: docunentatjon xm ;| ang="en">
The Iength unit of the résource. For exanple, pages (pdf,
text docunents) or tinme (audio, video files).
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nanme="| engt hVal ue" type="xsd: deci nal ">
<xsd: annot ati on>
<xsd: docunentatjon xm :|ang="en">
The | ength val ue of the resource.
</ xsd: doclUnent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Complex.Resource

1.43 RestructuringEvent

1.43.1 Description:
1.43.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type CreditEvent)

partialExerciseAmount (zero or one occurrence; of the type Money)

1.43.3 Used by:

*  Element: restructuring

1.43.4 Derived Types:

1.43.5 Figure:
1.43.6 Schema Fragment:

<xsd:conp|exTyES nanme="Restructuri ngEvent">
<xsd: conpl exContent> _ .,
<xsd: ext ensi on base="Credit Event">
<xsd: sequence>

<xsd: el emrent name="parti al Exerci seAnount"

</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

type="Money" m nCccurs="0"/>


http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Element.restructuring

1.44 Termination

1.44.1 Description:

An event type that defines the content of a Termination transaction.

1.44.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type Event)

» Atype defining the basic structure of FpML business events; it is refined by its derived types.

Either

trade (exactly one occurrence; of the t c}/pe Trade) An element that allows the full details of the trade to be used
as a mechanism for |dent|fy|ng the trade for which the post-trade event pertains

Or

tradeReference (exactly one occurrence; of the type PartyTradeldentifiers) A container since an individual
trade can be referenced by two or more different partyTradeldentifier elements - each allocated by a different

party.
terminationTradeDate (exactly one occurrence; of the type xsd:date) The date on which the the parties enter
into the Termination transaction.

terminationEffectiveDate (exactly one occurrence; of the type xsd:date) The date on which the Termination
becomes effective.

Either

full (exactly one occurrence; of the type Empty) The use of the Full element indicates that this is a Full
Termination.

Or

partial (exactly one occurrence; of the type PartialTerminationAmount) The use of the Partial element
indicates that this is a Partial Termination.

payment (zero or one occurrence; of the type Payment) A payment for the right to terminate the trade.
1.44.3 Used by:

*  Complex type: RequestTerminationConfirmation
Complex type: TerminationConfirmed

*  Complex type: TradeTerminationRequest

*  Complex type: TradeTerminationResponse

1.44.4 Derived Types:

1.44.5 Figure:
1.44.6 Schema Fragment:

<xsd: conplexType nanme="Term nati on">
<xsd: ahnot at i on>
<xsd: docunent ati on xm : [ ang="e
An event type that definés the content of a Termination
transacti on.
</ xsd: docunent at i on>
</ xsd: annot ati on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Event">
<xsd: sequence>
<xsd: group ref="TradeO Tr adeRef er ence. nodel "/ >
<xsd: group ref="Term nationDetails. nmodel ' ">
<xsd: &l enent name="paynent" type="Paynent" m nCccurs="0">
<xsd: annot at i on>
<xsd: docunment ati on xm : | ang="en">
A payment for the right fo termnate the trade.
</ xsd: docunent at i on>
</ xsd: annot at 1 on>


http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Complex.RequestTerminationConfirmation
http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Complex.TerminationConfirmed
http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Complex.TradeTerminationRequest
http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Complex.TradeTerminationResponse

</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.45 TerminationConfirmed

1.45.1 Description:

A message generated when a Termination is determined to be confirmed.

1.45.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type NotificationMessage)

» Atype defining the basic content for a message sent to inform another system that some
'business event' has occured. Notifications are not expected to be replied to.

termination (exactly one occurrence; of the type Termination)

party (one or more occurrences; of the type Party) One party element for each of the principal parties and any
other party that is referenced.

1.45.3 Used by:
1.45.4 Derived Types:

1.45.5 Figure:
1.45.6 Schema Fragment:

<xsd:conp|exT¥pe nanme="Ter m nati onConfir ned" >
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en">, ) ) )
A message generated when a Termination is deternmined to be
confirmed. )
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > o .
<xsd: ext ensi on base="Noti fi cati onMessage" >
<xsd: sequence> . . ) .
<xsd: el ement nane="term nation" type="Termni nation"/>
<xsd: el ement nanme="party" type="Party" m nCccurs="2" maxQccurs="unbounded" >
<xsd: annot ati on> |
<xsd: docunentation xpl:lang="en"> o )
One party elenment for each of the principal parties and
any other party that is referenced.
</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.46 TradeAmended

1.46.1 Description:

This message is DEPRECATED and should not be used in new implementations. See ContractCreated. A
notification to inform downstream systems when a system that acts as source of trade information detects that
a trade has been modified.

1.46.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type NotificationMessage)

» Atype defining the basic content for a message sent to inform another system that some
‘business event' has occured. Notifications are not expected to be replied to.

trade (exactly one occurrence; of the type Trade)
party (one or more occurrences; of the type Party)

1.46.3 Used by:
1.46.4 Derived Types:

1.46.5 Figure:
1.46.6 Schema Fragment:

<xsd:conp|exT¥pe name=""Tr adeAnmended" >
<xsd: annot at i on>

<xsd; docunent ati on xn1:|ang="en"> .
I's nmessage Is DEPRECATED and shoul d not be used in new

Th
i mpl enent at'i ons. See ContractCreated. A notification to inform
downstream systens when a systemthat acts as. source of trade
information detects that a trade has been nodifi ed.

</ xsd: docunent ati on>

</ xsd: annot at i on>
<xsd: conpl exCont ent > o )
<xsd: ext ensi on base="Noti fi cati onMessage" >
<xsd: sequence>
<xsd: el ement nane="trade" type="Trade"/>
<xsd: el enrent name="party" type="Party" m nCccurs="2" maxCccurs="unbounded"/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>



1.47 TradeAmendment

1.47.1 Description:
A type describing the original trade and the amended trade.
1.47.2 Contents:

Either
originalTrade (exactly one occurrence; of the type Trade) The entire original trade details.
Or

originalTradeldentifier (one or more occurrences; of the type PartyTradeldentifier) The trade id of the original

trade details.

amendedTrade (exactly one occurrence; of the type Trade) The representation of the amended trade.

1.47.3 Used by:
Complex type: AllocationAmended

1.47.4 Derived Types:

1.47.5 Figure:
1.47.6 Schema Fragment:

<xsd: conpl exType nanme="TradeAnmendment ">
<xsd: annot at | on>
<xsd: document atj on xni:|ang="en"
A type descri bing the original trade and the anmended trade.
</ xsd docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: choi ce m nCccur s="0">
<xsd: el enent nane="ori gi nal Trade" type="Trade">
<xsd: annot at | on>
<xsd: docupent atj on xni:|ang="en">
The entire original tradé detalls
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >

<xsd: el enent name=' orlglnaITradeIdentlfler type="PartyTradel dentifier"

<xsd: annot at | on>
<xsd: docunment ati on xm : | ang="en" )
The trade id of the orlglnal trade details.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: chol ce>
<xsd: el emrent nane="anendedTrade" type="Trade">
<xsd: annot ati on>
<xsd: document ati on xm ;| ang="en"
The representation of theé anended trade.
</xsd docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>

maxCccur s=" unbour


http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Complex.AllocationAmended

1.48 TradeAmendmentRequest

1.48.1 Description:

A request message for requesting an Amendment.

1.48.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type RequestMessage)

* Atype defining the basic content of a message that requests the receiver to perform some
business operation determined by the message type and its content.

amendment (exactly one occurrence; of the type Amendment)

party (one or more occurrences; of the type Party) One party element for each of the principal parties and any
other party that is referenced.

1.48.3 Used by:
1.48.4 Derived Types:

1.48.5 Figure:
1.48.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Tr adeAnendnent Request " >
<xsd: annot ati on>
<xsd: docunmentati on xm : |l ang="en" >
A request nessage for requesting an Anendnent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Request Message" >
<xsd: sequence>
<xsd: el ement nane="anendnent" type="Amendnent"/>
<xsd: el ement nane="party" type="Party" m nQccurs="2" maxCccurs="unbounded" >
<xsd: annot ati on> _
<xsd: docunentation xnml:lang="en"> S )
One party element for each of the principal parties and
any other party that is referenced.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.49 TradeAmendmentResponse

1.49.1 Description:

A response to the request for an Amendment.

1.49.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type ResponseMessage)

* Atype refining the generic message content model to make it specific to response messages.

amendment (exactly one occurrence; of the type Amendment)

party (one or more occurrences; of the type Party) One party element for each of the principal parties and any
other party that is referenced.

1.49.3 Used by:
1.49.4 Derived Types:

1.49.5 Figure:
1.49.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Tr adeAnendnent Response" >
<xsd: annot ati on>
<xsd: docunentation xm : |l ang="en">
A response to the request for an Anendnent.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="ResponseMessage" >
<xsd: sequence>
<xsd: e| enent name="anmendment " tyge:"Anendnent"/>
<xsd: el ement nanme="party" type="Party" m nQccurs="2" maxQccur s="unbounded" >
<xsd: annot ati on> |
<xsd: docunentation xpl:lang="en"> o )
One party elenment for each of the principal parties and
any other party that is referenced.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.50 TradeCancelled

1.50.1 Description:

This message is DEPRECATED and should not be used in new implementations. See ContractCancelled. A
notification to inform downstream systems when a system that acts as source of trade information detects that
a trade has been cancelled.

1.50.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type NotificationMessage)

» Atype defining the basic content for a message sent to inform another system that some
‘business event' has occured. Notifications are not expected to be replied to.

Either

tradeldentifier (one or more occurrences; of the type Tradeldentifier)
Or

trade (exactly one occurrence; of the type Trade)

party (one or more occurrences; of the type Party)

1.50.3 Used by:
1.50.4 Derived Types:

1.50.5 Figure:
1.50.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Tr adeCancel | ed" >
<xsd: annot ati on>
<xsd; docunentation xnm :lang="en"> )
Thi s nessage i s DEPRECATED and shoul d not be used in new
i mpl enent ati ons. See ContractCancelled. A notification to inform
downstream systens when a systemthat acts as source of trade
information detects that a trade has been cancell ed.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exContent> o . .
<xsd: ext ensi on base="Noti fi cati onMessage" >
<xsd: sequence>
<xsd: cho| ce> o o
<xsd: el ement nane="tradel dentifier" tyPe:"Tradeldentlfler" maxQccur s="unbounded"/ >
<xsd: el ement nane="trade" type="Trade"/>
</ xsd: choi ce>
<xsd: el enent name="party" type="Party" nmaxCccurs="unbounded"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>



1.51 TradeCreated

1.51.1 Description:

This message is DEPRECATED and should not be used in new implementations. See ContractCreated. A
notification to inform downstream systems when a system that acts as source of trade information detects that
a new trade has been created.

1.51.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type NotificationMessage)

» Atype defining the basic content for a message sent to inform another system that some
‘business event' has occured. Notifications are not expected to be replied to.

trade (exactly one occurrence; of the type Trade)
party (one or more occurrences; of the type Party)

1.51.3 Used by:
1.51.4 Derived Types:

1.51.5 Figure:
1.51.6 Schema Fragment:

<xsd:conp|exT¥pe name="Tr adeCr eat ed" >
<xsd: annot at i on>

<xsd; docunent ati on xn1:|ang="en"> .
I's nessage Is DEPRECATED and shoul d not be used. in new

Th e
i mpl enent at'i ons. See ContractCreated. A notification to inform
downstream systens when a systemthat acts as source of trade
information detects that a new trade has been created.

</ xsd: docunent ati on>

</ xsd: annot at i on>
<xsd: conpl exCont ent > o )
<xsd: ext ensi on base="Noti fi cati onMessage" >
<xsd: sequence>
<xsd: el ement nane="trade" type="Trade"/>
<xsd: el enrent name="party" type="Party" m nCccurs="2" maxCccurs="unbounded"/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>



1.52 TradelncreaseRequest

1.52.1 Description:

A request message for requesting an Increase.

1.52.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type RequestMessage)

* Atype defining the basic content of a message that requests the receiver to perform some
business operation determined by the message type and its content.

increase (exactly one occurrence; of the type Increase)

party (one or more occurrences; of the type Party) One party element for each of the principal parties and any
other party that is referenced.

1.52.3 Used by:
1.52.4 Derived Types:

1.52.5 Figure:
1.52.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Tr adel ncr easeRequest " >
<xsd: annot ati on>
<xsd: docunmentati on xm : |l ang="en" >
A request nmessage for requesting an Increase.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Request Message" >
<xsd: sequence> .
<xsd. e| enent name="increase" type="Increase"/>
<xsd: el ement nane="party" type="Party" m nQccurs="2" maxCccurs="unbounded" >
<xsd: annot ati on> _
<xsd: docunentation xnml:lang="en"> S )
One party element for each of the principal parties and
any other party that is referenced.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.53 TradelncreaseResponse

1.53.1 Description:

A response to the request for an Increase.

1.53.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type ResponseMessage)

* Atype refining the generic message content model to make it specific to response messages.

increase (exactly one occurrence; of the type Increase)

party (one or more occurrences; of the type Party) One party element for each of the principal parties and any
other party that is referenced.

1.53.3 Used by:
1.53.4 Derived Types:

1.53.5 Figure:
1.53.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Tr adel ncr easeResponse" >
<xsd: annot ati on>
<xsd: docunentation xm : |l ang="en">
A response to the request for an Increase.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="ResponseMessage" >
<xsd: sequence> .
<xsd:. el enent nanme="increase" type="Increase"/>
<xsd: el ement name="party" type="Party" m nQccurs="2" maxQccurs="unbounded" >
<xsd: annot ati on> |
<xsd: docunentation xpl:lang="en"> o )
One party elenment for each of the principal parties and
any other party that is referenced.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.54 TradeNovated

1.54.1 Description:

1.54.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type NovationNotificationMessage)

» Abstract base class for all Novation Notification Messages.

1.54.3 Used by:
1.54.4 Derived Types:

1.54.5 Figure:
1.54.6 Schema Fragment:

<xsd: conpl exType nanme="TradeNovat ed" >
<xsd: conpl exCont ent > ) o )
<xsd: ext ensi_on base="NovationNotifi cati onMessage"/ >
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.55 TradeTerminationRequest

1.55.1 Description:

A request message for requesting a Termination.

1.55.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type RequestMessage)

* Atype defining the basic content of a message that requests the receiver to perform some
business operation determined by the message type and its content.

termination (exactly one occurrence; of the type Termination)

party (one or more occurrences; of the type Party) One party element for each of the principal parties and any
other party that is referenced.

1.55.3 Used by:
1.55.4 Derived Types:

1.55.5 Figure:
1.55.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Tr adeTer m nat i onRequest " >
<xsd: annot ati on>
<xsd: docunmentati on xm : |l ang="en" > ) )
A request nessage for requesting a Term nation.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Request Message" >
<xsd: sequence> . ] . )
<xsd: el ement nane="term nation" type="Term nation"/>
<xsd: el ement nane="party" type="Party" m nQccurs="2" maxCccurs="unbounded" >
<xsd: annot ati on> _
<xsd: docunentation xnml:lang="en"> S )
One party element for each of the principal parties and
any other party that is referenced.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.56 TradeTerminationResponse

1.56.1 Description:

A response to the request for Termination.

1.56.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type ResponseMessage)

* Atype refining the generic message content model to make it specific to response messages.

termination (exactly one occurrence; of the type Termination)

party (one or more occurrences; of the type Party) One party element for each of the principal parties and any
other party that is referenced.

1.56.3 Used by:
1.56.4 Derived Types:

1.56.5 Figure:
1.56.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Tr adeTer mi nat i onResponse" >
<xsd: annot ati on>
<xsd: docunentati on xnl: |l ang="en"> . .
A response to the request for Term nation
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="ResponseMessage" >
<xsd: sequence> . . ) .
<xsd: el ement nane="term nation" type="Terni nation"/>
<xsd: el ement nanme="party" type="Party" m nCccurs="2" maxQccur s="unbounded" >
<xsd: annot ati on> |
<xsd: docunentation xpl:lang="en"> o )
One party elenment for each of the principal parties and
any other party that is referenced.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



2 Global Elements



2.1 bankruptcy

2.1.1 Description:

2.1.2 Contents:
Element bankruptcy is defined by the complex type BankruptcyEvent
2.1.3 Used by:

2.1.4 Substituted by:

2.1.5 Figure:
2.1.6 Schema Fragment:

<xsd: el ement nane="bankruptcy" type="BankruptcyEvent" substituti onG oup="creditEvent"/>



2.2 creditEvent

2.2.1 Description:

2.2.2 Contents:
Element creditEvent is defined by the complex type CreditEvent
2.2.3 Used by:

*  Complex type: CreditEventNoticeDocument

2.2.4 Substituted by:

*  Element: bankruptcy
 Element: failureToPay

* Element: obligationAcceleration
*  Element: obligationDefault

*  Element: repudiationMoratorium
*  Element: restructuring

2.2.5 Figure:
2.2.6 Schema Fragment:

<xsd: el ement nane="creditEvent" type="CreditEvent" abstract="true"/>


http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Complex.CreditEventNoticeDocument
http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Element.bankruptcy
http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Element.failureToPay
http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Element.obligationAcceleration
http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Element.obligationDefault
http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Element.repudiationMoratorium
http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Element.restructuring

2.3 creditEventNotice

2.3.1 Description:

A global element used to hold CENs

2.3.2 Contents:

Element creditEventNotice is defined by the complex type CreditEventNoticeDocument
2.3.3 Used by:

2.3.4 Substituted by:

2.3.5 Figure:
2.3.6 Schema Fragment:

<xsd: el ement nanme="credit Event Notice" type="CreditEvent Noti ceDocunent" substitutionG oup="event
<xsd: annot ati on> .
<xsd docunpent ati on xm : | ang= ">
| obal el ement used to hoI d CENs
</ xs docunent ati on>
</ xsd: annot at i on>
</ xsd: ei ement >



2.4 failureToPay

2.4.1 Description:

2.4.2 Contents:
Element failureToPay is defined by the complex type FailureToPayEvent
2.4.3 Used by:

2.4.4 Substituted by:

2.4.5 Figure:
2.4.6 Schema Fragment:

<xsd: el emrent nane="fail ureToPay" type="Fail ureToPayEvent" substitutionG oup="creditEvent"/>



2.5 obligationAcceleration

2.5.1 Description:

2.5.2 Contents:
Element obligationAcceleration is defined by the complex type ObligationAccelerationEvent
2.5.3 Used by:

2.5.4 Substituted by:

2.5.5 Figure:
2.5.6 Schema Fragment:

<xsd: el ement nane="obligati onAccel eration" type="0bligati onAccel erati onEvent" substituti onG ouj



2.6 obligationDefault

2.6.1 Description:

2.6.2 Contents:
Element obligationDefault is defined by the complex type ObligationDefaultEvent
2.6.3 Used by:

2.6.4 Substituted by:

2.6.5 Figure:
2.6.6 Schema Fragment:

<xsd: el ement nane="obligati onDefault" type="QnbligationDefaultEvent" substitutionG oup="creditE



2.7 repudiationMoratorium

2.7.1 Description:

2.7.2 Contents:
Element repudiationMoratorium is defined by the complex type RepudiationMoratoriumEvent
2.7.3 Used by:

2.7.4 Substituted by:

2.7.5 Figure:
2.7.6 Schema Fragment:

<xsd: el ement nane="repudi ati onMorat ori unt type="Repudi ati onMoratori unEvent" substitutionG oup="



2.8 restructuring

2.8.1 Description:

2.8.2 Contents:
Element restructuring is defined by the complex type RestructuringEvent
2.8.3 Used by:

2.8.4 Substituted by:

2.8.5 Figure:
2.8.6 Schema Fragment:

<xsd: el ement nane="restructuring" type="RestructuringEvent" substitutionG oup="creditEvent"/>



3 Groups



3.1 NovationDetails.model

3.1.1 Description:

3.1.2 Contents:

transferor (exactly one occurrence; of the type PartyReference) A pointer style reference to a party identifier
defined elsewhere in the document. In a three-way novation the party referenced is the Transferor ﬁoutgoing
party) in the novation. The Transferor means a party which transfers by novation to a Transferee all of its
rights, liabilities, duties and obliﬁations with respect to a Remaining Party. In a four-way novation the party
referenced is Transferor 1 which transfers by novation to Transferee 1 all of its rights, liabilities, duties and
obligations with respect to Transferor 2. ISDA 2004 Novation Term: Transferor (three-way novation) or
Transferor 1 (four-way novation).

transferee (exactly one occurrence; of the type PartyReference) A pointer style reference to a party identifier
defined elsewhere in the document. In a three-way novation the party referenced is the Transferee (incoming
party) in the novation. Transferee means a party which accepts by way of novation all rights, liabilities, duties
and oin?ations of a Transferor with respect to a Remaining Party. In a four-way novation the party referenced
is Transferee 1 which accepts by way of novation the rights, liabilities, duties and obligations of Transferor 1.
ISDA 2004 Novation Term: Transferee (three-way novation) or Transferee 1 (four-way novation).

remainingParty (exactly one occurrence; of the tyﬂe PartyReference) A pointer style reference to a party
identifier defined elsewhere in the document. In a't ree-wa?; novation the party referenced is the Remaining
Party in the novation. Remainin?1 Party means a party which consents to a Transferor's transfer by novation
and the acceptance thereof by the Transferee of all of the Transferor's rights, liabilities, duties and obligations
with respect to such Remaining Party under and with respect of the Novated Amount of a transaction. In a
four-way novation the party referenced is Transferor 2 per the ISDA definition and acts in the role of a
Transferor. Transferor 2 transfers by novation to Transferee 2 all of its rights, liabilities, duties and obligations
with respect to Transferor 1. ISDA 2004 Novation Term: Remaining Party (three-way novation) or Transferor 2
(four-way novation).

otherRemainingParty (zero or one occurrence; of the type PartyReference) A pointer style reference to a
party identifier defined elsewhere in the document. This elementis not applicable in a three-way novation and
should be omitted. In a four-way novation the party referenced is Transferee 2. Transferee 2 means a garty
which accepts by way of novation the rights, liabilities, duties and obligations of Transferor 2. ISDA 2004
Novation Term: Transferee 2 (four-way novation).

novationDate (exactly one occurrence; of the type xsd:date) Specifies the date that one party's legal .
obligations with regard to a trade are transferred to another party. It corresponds to the Novation Date section
of the 2004 ISDA Novation Definitions, section 1.16.

novationTradeDate (zero or one occurrence; of the type xsd:date) Specifies the date the parties agree to
assign or novate a trade. If this element is not specified, the novationTradeDate will be deemed to be the
novationDate. It corresponds to the Novation Trade Date section of the 2004 ISDA Novation Definitions,
section 1.17.

Either

novatedAmount (exactly one occurrence; of the type Money) The amount which represents the portion of the
Old Transaction being novated.

Or

novatedNumberOfOptions (exactly one occurrence; of the type xsd:decimal) The number of options which
represent the portion of the Old Transaction being novated.

remainingTrade (zero or one occurrence; of the type Trade) This element contains a description of the
remaining portion of a partially novated trade.

fullFirstCalculationPeriod (zero or one occurrence; of the type xsd:boolean) This element corresponds to the
applicability of the Full First Calculation Period as defined in the 2004 ISDA Novation Definitions, section 1.20.

firstPeriodStartDate (zero or one occurrence; of the type FirstPeriodStartDate) Element that is used to be
able to make sense of the “new transaction” without requiring reference back to the “old transaction”. In the
case of interest rate products there are potentiaII%/ 2 “first period start dates” to reference — one with respect to
each party to the new transaction. For Credit Default Swaps there is just the one with respect to the party that
is the fixed rate payer.

nonReliance (zero or one occurrence; of the type Empty) This element corresponds to the non-Reliance
section in the 2004 ISDA Novation Definitions, section 2.1 (c) (i). The element appears in the instance
document when non-Reliance is applicable.



creditDerivativesNotices (zero or one occurrence; of the type CreditDerivativesNotices) This element should
be specified if one or more of either a Credit Event Notice, Notice of Publicly Available Information, Notice of
Physical Settlement or Notice of Intended Physical Settlement, as applicable, has been delivered by or to the
Transferor or the Remaining Party. The type of notice or notices that have been delivered should be indicated
by setting the relevant boolean element value(s) to true. The absence of the element means that no Credit
Event Notice, Notice of Publicly Available Information, Notice of Physical Settlement or Notice of Intended
Physical Settlement, as applicable, has been delivered by or to the Transferor or the Remaining Party.

contractualDefinitions (zero or more occurrences; of the type ContractualDefinitions) The definitions (such
as those published by ISDA) that will define the terms of the novation transaction.

Either

contractualSupplement (zero or more occurrences; of the type ContractuaISuppIement% DEPRECATED -
This element will be removed in the next major version of FpML. The element contractualTermsSupplement
Shorl]J|d b% used instead. Definition: A contractual supplement (such as those published by ISDA) that will apply
to the trade.

Or

contractualTermsSupplement (zero or more occurrences; of the type ContractualTermsSupplement) A
contractual supplement (such as those published by ISDA) that will apply to the trade.

3.1.3 Used by:
*  Complex type: Novation

3.1.4 Figure:
3.1.5 Schema Fragment:

<xsd: group nanme="Novati onDet ai | s. nodel ">
<xsd: sequence>
<xsd: cho| ce>
<xsd: choi ce> i L
<xsd: el ement nane="newlr ansacti onReference" type="PartyTradeldentifiers">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> )
Indicates a reference to the new transacti on between the
transferee and the renaining party.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > i
<xsd: el ement nane="newlransacti on" type="Trade">
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en">
I ndi cates the new transacti on between the transferee and
the remai ning party.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce>
<xsd: sequence>
<xsd: cho| ce> ) o
<xsd: el ement nane="ol dTransacti onRef erence" type="PartyTradel dentifiers">
<xsd: annot ati on>
<xsd: docunentati on xnl :lang="en">,
Indicates a reference to the original trade between the
transferor and the renumining party.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > )
<xsd: el ement nane="ol dTransacti on" type="Trade">
<xsd: annot ati on>
<xsd: docunent ation xm :| ang="en">
I ndi cates the or|?|nal trade between the transferor and
the remai ning party.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: choi ce>, Y
<xsd: choi ce m nCccurs="0"> . L
<xsd: el ement nanme="newlr ansacti onRef erence" type="PartyTradel dentifiers">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> )
Indicates a reference to the new transacti on between
the transferee and the remaining party.
</ xsd: docunent ati on>


http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Complex.Novation

</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="newlr ansacti on" type="Trade">
<xsd: annot ati on>
<xsd: document ati on xm :1ang="en"
I ndi cates the new transaction betmeen the transferee
and the remaining party.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: chol ce>
</ xsd: sequence>
</ xsd: choi ce>
<xsd: el enent nane="transferor" type="PartyReference">
<xsd: annot at i on>
<xsd: docunentatlon xm : 1 ang="en" >
A pointer style referencé to a party identifi
el sewhere in"the docunent. In a three-way no
referenced_is the Transferor (outgoing partK
novation. The Transferor nmeans _a party whi
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Transferor 2. A 2004 hbvatron Term Transferor
novation) or Transferor 1 (four-way novation).
</ xsd: docunhent at | on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el enent nane="transferee" type="PartyReference">
<xsd: annot at i on>
<xsd: document ation xm :1ang="en">
A pointer style referenceé to a party identi
el sewhere in’the docunent. In a three-way
referenced_is the Transferee (incom ng Rar
novatjon. Transferee neans a party mhlc
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</ xsd: docuhent at i on>
</ xsd: annot at i on>
</ xsd: el enent > o
<xsd: el enent nane="remai ni ngParty" type="PartyReference">
<xsd: annot at | on>
<xsd: document ation xm : | ang="en">
A pointer style referencé to a pa

rt ntifier defined
el sewhere in" the docunment. In a thr
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</ xsd: docunent at i on>
</xsd annot ati on>
</ xsd: el enent > o )
<xsd: el enent nane="ot her Renai ni ngParty" type="PartyReference" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunentatron xm I ang="en" >

A poi nter yle referencé to a party identifier defijned .
el sewhere |n the docunent. This elenment is not applrcable in
a three- meK novation and should be omtted. [n a four-way
novation the party referenced is Transferee 2. Transferee 2
means a party mhrch accepts y way of novation the rrP hts,
[Tabilities, dutres and obligations of Transferor

2004 Novation Term Transferee 2 (four-way novation

</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > .
<xsd: el enent nane="novationDate" type="xsd: date">
<xsd: annot at i on>
<xsd: document ati on xni:|ang="en">



Specifies the date that one party's legal obligations wth
regard to a trade are transferred to another party. It
corresponds to the Novation Date section of the 2004 | SDA
Novation Definitions, section 1.16.

</ xsd: docunent ati on>

</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el ement nane="novati onTradeDat e" type="xsd: date" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xm : |l ang="en">
Specifies the date the parties agree
trade, If this element Is not speécif

ot afﬁign or novate a
i e e
novati onTradeDate will be deened to Pe
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A Novation Definitions, section 1
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: choice m nCccurs="0">
<xsd: el emrent nane="novat edAmount" type="NMoney">
<xsd: annot ati on> .
<xsd: docunentatijon xm :lang="en"> )
The amount which represents the portion of the Ad
Transacti on being novat ed.
</ xsd: docunent at i oh>
</ xsd; annot ati on>
</ xsd: el ement > ) )
<xsd: el emrent nanme="novat edNunber O Opti ons" type="xsd: deci nal ">
<xsd: annot ati on>
<xsd: docupentation xm :lang="en"> )
The nunber of options which represent the portion of the
A d Transaction bei ng novat ed.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: choi ce> o .
<xsd: el ement nanme="renmi ni ngTrade" type="Trade" m nCccurs="0">
<xsd: annot ati on> _
<xsd; docunent at i on xn1:|ang:"en?> ) o )
This el enent contains a description of the remaining portion
of a partially novated trade.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . . .
<xsd: el ement nanme="full FirstCal cul ati onPeri od" type="xsd: bool ean" m nCccurs="0">
<xsd: annot ati on> _
<xsd; docunentation xnl :lang="en"> ) o
This el ement corresponds to the,applgcabllltx of the Full
First Calculation Period as defined in the 2004 | SDA Novati on
Definitions, section 1.20.
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: el enent > . . . . i
<xsd: el ement name="firstPeriodStartDate" type="FirstPeriodStartDate" m nCccurs="0" nmaxQccul
<xsd: annot ati on>
<xsd: docunent ati on xn1:|ang:"en">
El ement that is used to be able to make sense of the “new
transaction” without requiring reference back to the “old
transaction”, In the case of interest rate products there are

potentially 2 “first period start dates” to reference — one
with respect to each party to the new transaction. For Credit
Def aul t ps.there is just the one with respect to the party
that 1s the fixed rate payer

</ xsd: docunent ati on>

</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="nonRel i ance" type="Enpty" m nCccurs="0">
<xsd: annot ati on> .
<xsd; docunentati on xnml : |l ang="en"> ) ) )
This el enment corresponds ' to the non-Reliance section in the
2004 | SDA Novati on finitions, section 2.1 (c) (|k. The )
el emrent appears in the instance docunent when hon-Reliance is
appl i cabl e. .
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . . . . . . . .
<xsd: el ement nane="creditDerivativesNotices" type="CreditDerivativesNotices" m nCccurs="0":
<xsd: annot ati on>
<xsd; docunent ation xnl:Ilang="en">
Thi s elenment should be specified if. o
Credit Event Notice, Notice of Public
I nformation, Notice of Physical Settl|emen
I ntended Physical Settlenent, as applicab

e or npre of either a
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delivered by or to the Transferor or the Repmining Party. The
type of notice or notices that have been delivered should be
I ndi cated by setting the relevant bool ean el enent val ue(s) to
true. The absence of the elenment neans that no Credit. Event
Noti ce, Notice of Publicly Available Information, Notice of
Physical Settlenent or Notice of Intended Physica
Settlenment, as applicable, has been delivered by or to the
Transferor or the Remaining Party.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > o o )
<xsd: el ement nane="contractual Definitions" type="Contractual Definitions" m nQccurs="0" max
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en"> ) )
The definitions (such as those published by | SDA) that will
define the terns of the novation transaction
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: choi ce> .
<xsd: el ement nane="contract ual Suppl enent" type="Contractual Suppl ement” mi nCccurs="0" nax(
<xsd: annot ati on>
<xsd: docunentati on xm : | ang="en"> ) )
DEPRECATED - This_elenent will be renoved in the next major
versjion of FpM.. The el enent contractual Ter msSuppl ement
shoul d be used instead. Definition: A contractua .
suppl ement (such as those published by ISDA) that will
apply to the trade.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el ement nane="contractual Ter neSuppl enent" type="Contractual Ter nsSuppl enent" ni nCccur
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en"> )
A contractual squIenent (such as those published by | SDA)
that will aPpIy 0 the trade.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: chol ce>
</ xsd: sequence>
</ xsd: gr oup>



3.2 NovationMessage.model

3.2.1 Description:

3.2.2 Contents:

novation (exactly one occurrence; of the type Novation)
party (one or more occurrences; of the type Party)
3.2.3 Used by:

*  Complex type: NovationNotificationMessage

»  Complex type: NovationRequestMessage
Complex type: NovationResponseMessage

3.2.4 Figure:
3.2.5 Schema Fragment:

<xsd: group name="Novati onMessage. nodel ">
<xsd: sequence> . o . o
<xsd: e| enent name="novation" type="Novation"/>

<xsd: el enent name="party" type="Party” m nCccurs="3"

</ xsd: sequence>
</ xsd: gr oup>

maxQccur s="unbounded"/ >


http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Complex.NovationNotificationMessage
http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Complex.NovationRequestMessage
http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Complex.NovationResponseMessage

3.3 TerminationDetails.model

3.3.1 Description:

3.3.2 Contents:

terminationTradeDate (exactly one occurrence; of the type xsd:date) The date on which the the parties enter
into the Termination transaction.

terminationEffectiveDate (exactly one occurrence; of the type xsd:date) The date on which the Termination
becomes effective.

Either

full (exactly one occurrence; of the type Empty) The use of the Full element indicates that this is a Full
Termination.

Or

partial (exactly one occurrence; of the type PartialTerminationAmount) The use of the Partial element
Indicates that this is a Partial Termination.

3.3.3 Used by:

Complex type: Termination

3.3.4 Figure:
3.3.5 Schema Fragment:

<xsd:group nane="Ter m nati onDet ai | s. nodel ">
<xsd: sequence> i )
<xsd: el ement nanme="term nati onTradeDate" type="xsd: date">
<xsd: annot ati on> .
<xsd: docunentatjon xn:Ilang="en"> ) ) )
The date on which the the parties enter into the Term nation
transaction.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) )
<xsd: el ement nane="term nati onEffectiveDate" type="xsd:date">
<xsd: annot ati on> .
<xsd: docunentatjon xn:Ilang="en"> )
The date on which the Term nati on becones effective.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: choi ce>
<xsd: el enrent name="full" type="Enmpty">
<xsd: annot ati on>
<xsd: docunentation xpml:|ang="en">, o
The use of the Full elenent I ndicates that this is a Ful
Term nation. .
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) ) )
<xsd: el ement nane="partial" type="Partial Term nati onAmount" >
<xsd: annot ati on> .
<xsd: docunentati on xnl:|ang="en"> o
The use of the Partial elenent indicates that this is a
Partial Term nation.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: gr oup>


http://www.fpml.org/spec/fpml-4-2-11-tr-5/html/fpml-posttrade-4-2.xsd#Complex.Termination

4 Schema listing

<xsd: schenma t arget Nanmespace="http://wmv. f pm . or g/ 2005/ FpM.- 4- 2" el ement For nDef aul t =" qual i fi ed"
<xsd: 1 nclude SchenalLocation="fpmn - nsg-4-2. xsd"/ >
<xsd: i nclude schenmalLocation="fpni -docC- 4-2. xsd"/ >
<xsd: i ncl ude_schenmaLocati on="f pnl - shar ed- 4- 2. xsd"/ >
<xsd: conpl exType nanme="Affect edTransacti ons">
<xsd: group ref="TradeO TradeRef er ence. nodel " maxQOccur s="unbounded"/ >

</ xsd: conpl exType> )
<xsd: conp exType nane="Al | ocati onCreat ed" >
<xsd: annot ati on>
<xsd: docupent ati on xpl ;I ang="en">
A notification to I nformdownstream
acts as. source of trade information
al |l ocati on has.  been created.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > o )
<xsd: ext ensi on base="Noti fi cati onMessage" >
<xsd: sequence>
<xsd: el ement nanme="trade" type="Trade" maxQccurs="unbounded"/>
<xsd: el ement nanme="party" type="Party" m nCccurs="2" maxCccur s="unbounded"/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType> .
<xsd: conpl exType nane="Al | ocati onAnrended" >
<xsd: annot ati on>
<xsd: docunent ati on xm ;I ang="en">
A notification to informdownstream systens when a
acts as source of trade information detects that a
has been nodified.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > o )
<xsd: ext ensi on base="Noti fi cati onMessage" >
<xsd: sequence>
<xsd: el enment nane="anendnent"” tygez"TradeAnendnent" maxCccur s="unbounded"/ >
<xsd: el enent name="party" type="Party" m nCccurs="2" maxCccurs="unbounded"/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType> .
<xsd: conp exT¥pe nane="Al | ocati onCancel | ed" >
<xsd: annot ati on>
<xsd: docunpentation xm ;| ang="en">
A notification to | nformdownstreams
acts as source of trade information d
has been cancel | ed.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exContent> o . .
<xsd: ext ensi on base="Noti fi cati onMessage" >
<xsd: sequence>
<xsd: chol ce naxCccur s="unbounded" >
<xsd: el ement nane="trade" type="Trade"/> o
<xsd: el ement nane="partyTradeldentifier" type="PartyTradeldentifier"/>
</ xsd: choi ce> )
<xsd: el enent name="party" type="Party" mi nCccurs="2" maxCccurs="unbounded"/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType> .
<xsd: conpl exType nane="Amrendnent Confi rned" >
<xsd: annotati on>
<xsd: docunentation xnl:|ang="en"> ) )
A nessage generated when an Anendnent is deternined to be
confirmed. .
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > o )
<xsd: ext ensi on base="Noti fi cati onMessage" >
<xsd: sequence>
<xsd:. el enent nanme="amendnent” type="Arendnent"/>
<xsd: el ement nane="party" type="Party" m nQccurs="2" maxCccur s="unbounded" >
<xsd: annot ati on> |
<xsd: docunentation xpl:Ilang="en"> o )
One party element for each of the principal parties and
any other party that is referenced.
</ xsd: docunent ati on>
</ xsd: annot at i on>

system t hat
n all ocation
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</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
<xsd: conpl exType nanme="Bankr upt cyEvent" >
<xsd: conpl exCont ent > )
<xsd: ext ensi on base="CreditEvent"/>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType>
<xsd: conpl exType nane="Contract Cancel | ed">
<xsd: annot ati on>
<xsd: docunmentati on xm ;| ang="en" > ) )
Notification that a Contifact has been subject to Cancellation
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Contract Ref erenceMessage"/ >
</ xsd: conpl exCont ent >
</xsd:conPIexType>
<xsd: conpl exType name="Contract Creat ed">
<xsd: annot ati on>
<xsd: docunment ati on xm ;| ang="en">
Notification that a Contract has been Created
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > o )
<xsd: ext ensi on base="Noti fi cati onMessage" >
<xsd: sequence>

<xsd: el enent nanez"tradeReference""E%pez"Parthradeldentifiers" m nCccurs="0"/>

<xsd: el enent name="contract" type= ntract"/
<xsd: el ement nanme="party" type="Party" m nCccurs="2" maxCccurs="unbounded"/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> ) )
<xsd: conpl exType name="Contract Ful | Term nati on">
<xsd: annot ati on>
<xsd:; docunentati on xnl ;I ang="en"> )
Notification that a Contract has been subject to Ful
Term nati on .
</ xsd: docunent ati on>
</ xsd: annot at 1 on>
<xsd: conpl exCont ent > o .
<xsd: ext ensi on base="Noti fi cati onMessage" >
<xsd: sequence> ) ) ) )
<xsd: el enrent nane="term nation" type="ContractTernnation"/>
<xsd: el ement nanme="party" type="Party" m nCccurs="2" maxCccurs="unbounded"/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
<xsd: conpl exType nanme="Contract!| ncreased">
<xsd: annot ati on>
<xsd:; docunent ati on xnl ;I ang="en">
Notification that a Contract has been I|Increased
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > o )
<xsd: ext ensi on base="Noti fi cati onMessage" >
<xsd: sequence> . .
<xsd:. el enent nanme="increase" type="ChangeContract$Size"/>
<xsd: el ement name="party" type="Party" m nCccurs="2" maxCccurs="unbounded"/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</xsd:conPIexType>
<xsd: conp exT¥pe nane=" Cont r act Novat ed" >
<xsd: annotati on>
<xsd: docunentati on xnl ;| ang="en" >
Notification that a Contract has been Novated
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > o )
<xsd: ext ensi on base="Noti fi cati onMessage" >
<xsd: sequence> . .
<xsd:. el enent name="novation" type="ContractNovation"/>
<xsd: el ement name="party" type="Party" m nCccurs="3" maxCccur s="unbounded"/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</xsd:conPIexType> ) ) )
<xsd: conpl exType nanme="Contract Parti al Term nati on">



<xsd: annot ati on> Y
<xsd: docunentati on xnl ;| ang="en" > ) )
Notification that a Contract has been subject to Partial
Term nati on .
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > o )
<xsd: ext ensi on base="Noti fi cati onMessage" >
<xsd: sequence> . . .
<xsd: el ement nanme="term nati on" type="ChangeContractSi ze"/>
<xsd: el ement nanme="party" type="Party" m nOccurs="2" maxCccur s="unbounded"/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType> .
<xsd: conpl exType name="Credit Event"/>
<xsd: conpl exType name="Credi t Event Noti ceDocunent" >
<xsd: annot ati on>
<xsd: docunent ati on xn1:|ang:"en"> )
Antevent type that records the occurrence of a credit event
noti ce.
</ xsd: docunent ati on>
</ xsd: annot at 1 on>
<xsd: conpl exContent> .
<xsd: ext ensi on base="Event">
<xsd: sequence> ) ) )
<xsd: el enent nanme="affectedTransacti ons" type="AffectedTransacti ons” m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentati on xm ;| ang="en">
Trades affected bg this event.
</ xsd: docunent ati on
</ xsd: annot at i on>
</ xsd: el enent >

<xsd: el ement name="referenceEntity" type="Legal Entity"/>
<xsd: el enent ref="creditEvent"/> ) )
<xsd: el ement nane="publ i cl yAvai |l abl el nfornati on" type="Resource" m nQccurs="0" maxQOcc
<xsd: annot ati on> | Y
<xsd: docunentation xm :lang="en"> )
A public inforpation source, e.g. a particular )
newspaper  or electroni c news service, that my publish
rel evant information used in the determ nation of
whet her or not_ a credit event has occurred.

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el enent nane="not | f
<xsd: e| ement nane="not | f
<xsd: e| enent nanme="cred
<xsd: el ement nane="cred
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> ) o )
<xsd: conpl exType name="Credit Event Notification">
<xsd: conpl exCont ent > o )
<xsd: ext ensi on base="Noti fi cati onMessage" >
<xsd: sequence> . . . .
<xsd: el ement nanme="creditEvent Notice" type="CreditEventNoticeDocunent"/>
<xsd: el ement name="party" type="Party" m nCccurs="2" maxCccurs="unbounded"/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType> .
<xsd: conpl exType nane="Fail ureToPayEvent" >
<xsd: conpl exContent> _ .,
<xsd: ext ensi on base="CreditEvent"/>
</ xsd: conpl exCont ent >
</xsd:conPIexType> .
<xsd: conpl exType nanme="IncreaseConfirmed">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> ) )
A nessage generated when an Increase is determned to be
confirmed. .
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exCont ent > o .
<xsd: ext ensi on base="Noti fi cati onMessage" >
<xsd: sequence> ]
<xsd: el enent name="increase" type="Increase"/>
<xsd: el ement nane="party" type="Party" m nQccurs="2" maxCccur s="unbounded" >
<xsd: annot ati on> .
<xsd: docunentation xpl :lang="en"> o )
One party elenent for each of the principal parties and

yingPart Ref er ence" type='Part§Reference"/>
fiedPart yReference" type="PartyReference"/>
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any other party that is referenced.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
<xsd: conpl exType name="lLanguage" >
<xsd: annot ati on>
<xsd: docunentation xnl : Il ang="en">
The data type used for |nd|cat|ngbthe | anguage of the resource,
described using the 1SO 639-2/ T Code
</ xsd: docunent at i on>
</ xsd: annot ati on>
<xsd: si npl eCont ent > . .
<xsd: ext ensj on base="xsd: normalizedString">
<xsd:attribute nane="|anguageSchene" type="xsd:anyURl "/ >
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
<xsd: conpl exType name="M neType" >
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an?ﬁ"e "
e

n">
The tyPe t hat _i ndi cat es type of nedia used to store the
content. M ne e is used to determ ne the software product(s)
Egzt can read e content. M ME types are described in RFC

</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: si npl eCont ent > ) )
<xsd: ext ensi on base="xsd; normal i zedString">
<xsd:attribute name="m neTypeSchene" type="xsd:anyURl "/>
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
<xsd: conpl exType nane="Novat eTr ade" >
<xsd: conpl exCont ent > )
<xsd: ext ensi on base="Novati onRequest Message"/ >
</ xsd: conpl exCont ent >
</xsd:conPIexType> .
<xsd: conpl exType name="Novation">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|ang:"en"> ]
An event type that records the occurrence of a novation
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exContent> .
<xsd: ext ensi on base="Event">
<xsd: sequence> ] )
<xsd: group ref="NovationDetails. nodel"/> i
<xsd: el enrent nane="paynent" type="Payment" m nCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</xsd:conPIexType> .
<xsd: conpl exType name="Novati onAl | eged" >
<xsd: conpl exCont ent > ) o )
<xsd: ext ensi on base="Novati onNoti fi cati onMessage"/ >
</ xsd: conpl exCont ent >
</ xsd: conpl exType> ) )
<xsd: conpl exType nane="Novati onConfi rmed" >
<xsd: conpl exCont ent > ) o )
<xsd: ext ensi on base="Novati onNotificati onMessage"/ >
</ xsd: conpl exCont ent >
</ xsd: conpl exType> .
<xsd: conp exType nane="Novat i onConsent G ant ed" >
<xsd: annot ati on>
<xsd: docunent ati on xm : I ang="en">

Response nmessage that shoul d be sent by the receiving parties
if they agree wth the novation. The transferee or transferor
party fay include the details of a paynent representing the

mar ket val ue of the transaction.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exCont ent > .
<xsd: ext ensi on base="Novati onResponseMessage"/ >
</ xsd: compl exCont ent >
</xsd:conPIexType> .
<xsd: conp exT¥pe nane="Novat i onConsent Ref used" >
<xsd: annot ati on>
<xsd: docunentation xpl :lang="en">
Response nmessage that should be sent by the transferee or



remai ning party if they cannot performthe requested novation
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exContent> _ .
<xsd: ext ensi on base="Novati onResponseMessage" >
<xsd: sequence> )
<xsd: el enent nanme="reason" type="Reason" m nCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType> .
<xsd: conpl exType name="Novati onConsent Request " >
<xsd: annot at i on>

<xsd: docunentation xnl:|lang="en"> ) )
A request nessage that passes details of the previously
negoti ated tranSaction that the transferor wi shes to novate as
wel'l as describing the identity and roles of each party. As th
same nessage Is sent to both the transferee and renmi ni ng part
It nmust contain the conplete description of the underlying
transaction (rather than,{ust a reference) as the transferee

wi || not have record of i
</ xsd: docunent ati on>
</ xsd: annot at 1 on>
<xsd: conpl exCont ent > .
<xsd: ext ensi on base="Novati onRequest Message"/ >
</ xsd: compl exCont ent >
</ xsd: conpl exType> .
<xsd: conpl exType nanme="Novati onMat ched" >
<xsd: conpl exCont ent > . o .
<xsd: ext ensi on base="Novati onNotificati onMessage"/ >
</ xsd: conpl exCont ent >
</ xsd: conpl exType> ) o )
<xsd: conpl exType name="NovationNotificati onMessage" abstract="true">
<xsd: annot ati on>
<xsd: docunentation xnl ;lang="en"> o )
Abstract base class for all Novation Notification Messages.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > o )
<xsd: ext ensi on base="Noti fi cati onMessage" >
<xsd: sequence> .
<xsd: group ref="Novati onMessage. nodel "/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType> .
<xsd: conpl exType nane="Novati onRequest Message" abstract="true">
<xsd: annot ati on>
<xsd: docunentation xnl ;I ang="en">
Abstract base class for all Novation Request Messages.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Request Message" >
<xsd: sequence> )
<xsd: group ref="Novati onMessage. nodel "/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> )
<xsd: conpl exType name="Novati onResponseMessage" abstract="true">
<xsd: annot ati on>
<xsd: docunentation xnl ;I ang="en">
stract base class for all Novati on Response Messages.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="ResponseMessage" >
<xsd:sequence> .
<xsd: sequence m nCccurs="0">
<xsd: group ref="Novati onMessage. nodel "/ >
</ xsd: sequence>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> ) ) )
<xsd: conpl exType name="0bl i gati onAccel erati onEvent">
<xsd: conpl exCont ent > ]
<xsd: ext ensi on base="CreditEvent"/>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> ) )
<xsd: conpl exType nanme="0bl i gati onDef aul t Event ">
<xsd: conpl exCont ent >



<xsd: ext ensi on base="CreditEvent"/>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType> ) ) )
<xsd: conpl exType nane="Parti al Ter ni nati onAmount " >
<xsd: sequence> "
<xsd: choi ce m nCccurs="0">
<xsd: sequence> )
<xsd: el ement nanme="decreasel nNoti onal Anount" type="Mney">
<xsd: annot ati on> .
<xsd: docunentation xnl:lang="en"> )
Specifies the fixed anount by_which the Notional |
decreases due to the Partial” Term nation transaction
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) )
<xsd: el ement nane="out st andi ngNot i onal Anount" type="NMoney" >
<xsd: annot ati on> .
<xsd: docunentation xm :|ang="en"> )
Specifies the Notional amobunt after the Partial
Term nation. .
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
<xsd: sequence> . .
<xsd: el ement nanme="decr easel nNunber O Opti ons" type="xsd: deci mal ">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
Specifies the fixed amount by which the Nunber of
tions decreases due to the Partial Term nation
transaction, .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enrent nanme="out st andi ngNurmber O Opt i ons" type="xsd: deci mal ">
<xsd: annot ation> . .
<xsd: docunentati on xnml :lang="en"> )
Speci fies the Nunber of tions after the Parti al
Term nation. .
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: conpl exType> o )
<xsd: conpl exType nanme="Repudi ati onMor at ori unkEvent " >
<xsd: conpl exCont ent > .
<xsd: ext ensi_ on base="CreditEvent"/>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType> .
<xsd: conp exT¥pe nane="Request Al | ocati on">
<xsd: annot ati on>
<xsd: docunentatjon xnl:Ilang="en"> )
Message used in order toinitiate the allocation process.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Request Message" >
<xsd: sequence> .
<xsd: el ement nane="bl ockTr adel denti f
<xsd: el ement nane="al |l ocati ons" type
<xsd: el ement nane="party" type="Part
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</xsd:conPIexType> ) )
<xsd: conp exT¥pe nane=" Request Arendnent Confi rmati on" >
<xsd: annot ati on>
<xsd: docunentation xnl :|ang="en"> )
A nessage for requesting that the contai ned anendnment be put
forward for matching and confirnmation.
</ xsd: docunent ati on>
</ xsd: annot at_.i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Request Message" >
<xsd: sequence>
<xsd: el enment nane="anendnent"” tygez"Anendnent"/>
<xsd: el ement nane="party" type="Party" m nQccurs="2" maxCccur s="unbounded" >
<xsd: annot ati on> |
<xsd: docunentation xpl:Ilang="en"> o )
One party element for each of the principal parties and
any other party that is referenced.

ier" type="Bl ockTradeldentifier"/>
="Al| ocati ons"/>
y" m nCccurs="2" maxQccur s="unbounded"/ >



</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</xsd:conPIexType> ) )
<xsd: conp exT¥pe nane="Request | ncr easeConfirmati on">
<xsd: annot ati on>
<xsd: docunentation xnml :|ang="en"> ) )
A nessage for requesting that the contained i ncrease be put
forward for matching and confirnmation.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Request Message" >
<xsd: sequence> .
<xsd:. el enent nanme="increase" type="Increase"/>
<xsd: el enent nane="party" type="Party" m nQccurs="2" maxQccur s="unbounded" >
<xsd: annot ati on> |
<xsd: docunentation xpl:Ilang="en"> o )
One party element for each of the principal parties and
any other party that is referenced.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType> ) ) )
<xsd: conpl exType nanme="Request Novati onConfirmati on">
<xsd: conpl exCont ent > .
<xsd: ext ensi on base="Novati onRequest Message"/ >
</ xsd: compl exCont ent >
</ xsd: conpl exType> ) ) ) )
<xsd: conpl exType name="Request Term nati onConfirmati on">
<xsd: annotati on>
<xsd: docunentation xnml :|ang="en"> ) ) )
A nessage for requesting that the contained termnation be put
forward for matching and confirnmation.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Request Message" >
<xsd: sequence> . . . .
<xsd: el ement nanme="term nati on" type="Ternination"/>
<xsd: el ement nane="party" type="Party" m nQccurs="2" maxQccur s="unbounded" >
<xsd: annot ati on> |
<xsd: docunentation xpl:Ilang="en"> o )
One party element for each of the principal parties and
any other party that is referenced.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>
<xsd: conpl exType nanme="Resource">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an%:"en"> ) ) )
Descri bes the resource that contains the nedia representation
of a business event. For exanple, can describe a file or a URL
that represents the event.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el ement name="resourcel d" type="Resourceld">
<xsd: annot ati on> .
<xsd: docunentation xm :Ilang="en"> o
The unique i1dentifier of "the resource within the event.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="| anguage" type="Language" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunent ati on xnml :lang="en"> ) )
I ndi cates the | anguage of the resource, described using the
| SO 639-2/ T Code.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="si zel nByt es" type="xsd: decinal" m nCccurs="0">



<xsd: annot ati on>
<xsd: document ati on xm ;| ang="en"
Indi cates the size of the resource in bytes. It could be
used by the end user to estinate the download tinme and
st orage needs
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > .
<xsd: el enent nane="| ength" type="ResourcelLength" ninQccurs="0">
<xsd: annot at | on>
<xsd: docunent ati on xm : Ian? 'en" > )
I'ndicates the |engt h of the resource For exanple, if the
resource were a PDF file, the length would be I n pages.
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement >
<xsd: el enent nane="m meType" type="M neType">
<xsd: annot ati on> _
<xsd: document ation xnl ;| ang="en">
Indicates. the type of nmedia used to store the content.
m meType is used to determ ne the software roduct&Fé
can read the content. MM Types are descri ed in
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > . . .
<xsd: el ement nanme="nanme" type="xsd: nornalizedString" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunentatjon xm : | ang="en">
The nane of the resource.
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement > . .
<xsd: el enent nane="coments" type="xsd:string" m nQccurs="0">
<xsd: annot at | on>
<xsd: document ati on xmi : | ang="en">

Any additional comments hat . ar e deened necessary. For
exanpl e, which software version is required to oRen t he
document ? O, how does this resource relate to the others

for this event?
</ xsd: docurent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent name="url" type="xsd:anyURl " m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm :1ang="en">
Indicates the URL at which the resource can be found.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conp exT¥pe nane="Resour cel d" >
<xsd: annot at | on>
<xsd: docunent ati on xm : | ang="en" > o
The data type used for résource identifiers.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sranerntent>
<xsd: ext ens| on base=" xsd: normal i zedS trrng
<xsd:attribute nane="resourcel dSch type="xsd: anyURl "/ >
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
<xsd: conp exT¥pe nane="Resour ceLengt h" >
<xsd: annot at | on>
<xsd: document ati on xm : | ang="en">
The type that indicates the | ength of the resource.
</ xsd: docunentatron>
</ xsd: annot at i on>
<xsd: sequence> ) )
<xsd: el enent name="1engthUnit" type="LengthUnitEnunt >
<xsd: annot at i on>
<xsd: document ation xm :1ang="en">
The Tength unit of the résource. For exanple, pages (pdf,
text documents) or time (audio, video files).
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nanme="| engt hVal ue" type="xsd: deci nal ">
<xsd: annot ati on> _
<xsd: document ation xm :|ang="en">
The | engt h val ue of the resource.
</ xsd: docunent at i on>



</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> )
<xsd: conpl exType name="RestructuringEvent">
<xsd: conpl exCont ent > )
<xsd: ext ensi on base="Credit Event">
<xsd: sequence> . . .
<xsd: el ement nanme="parti al Exerci seAnpunt" type="Mney" mi nCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> ) )
<xsd: conpl exType nane="Term nati on">
<xsd: annot ati on>
<xsd: docunentation xnl :|lang="en"> ) ]
An event type that definés the content of a Term nation
transaction. |
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exContent> .,
<xsd: ext ensi on base="Event">
<xsd: sequence>
<xsd: group ref="TradeO Tr adeRef er ence. npdel "/ >
<xsd: group ref="Term nationDetails. nodel "/ >
<xsd: el ement nanme="paynent"” type="Payment" m nCccurs="0">
<xsd: annot ati on> |
<xsd: docunent ati on xnj:lan?:"en">
A paynent for the right To term nate the trade.
</ xsd: docunent ati on>
</ xsd:; annot at 1 on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> ) ) )
<xsd: conpl exType name="Ter ni nati onConfi rnmed">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en">, ) ) )
A nessage generated when a Ternination is determined to be
confirmed. .
</ xsd: docunent ati on>
</ xsd: annot at 1 on>
<xsd: conpl exCont ent > o .
<xsd: ext ensi on base="Noti fi cati onMessage" >
<xsd: sequence> ) ) ) )
<xsd: el enent nane="term nati on" type="Ternination"/>
<xsd: el ement nane="party" type="Party" m nQccurs="2" maxCccurs="unbounded" >
<xsd: annot ati on> .
<xsd: docunentation xpl :lang="en"> o )
One party elenent for each of the principal parties and
any other party that is referenced.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType>
<xsd: conpl exType nanme="TradeArended" >
<xsd: annotati on>
<xsd; docunent ati on xni:langz"en"> )
Thi s nessage 1's DEPRECATED and should not be used in n
i mpl ement ati ons. See ContractCreated. A notificationt
downstream systens when a systemthat acts as source o
informati on detects that a trade has been nodifi ed.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exContent> L _ .,
<xsd: ext ensi on base="Noti fi cati onMessage" >
<xsd: sequence>
<xsd: el ement nane="trade" type="Trade"/>,
<xsd: el ement nanme="party" type="Party" minCccurs="2" maxCccurs="unbounded"/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</xsd:conPIexType>
<xsd: conpl exType name="Tr adeAnmendnent ">
<xsd: annot ati on>
<xsd: docunentatijon xn:lang="en">
A type describing the original trade and the anmended trade.
</ xsd: docunent at i on>
</ xsd: annot at |1 on>

—Oo



<xsd: sequence>
<xsd: choi ce m nCccurs="0">
<xsd: el enent nane="ori gi nal Trade" type="Trade">
<xsd: annot ati on> .
<xsd: docunpentatijon xpl:Ilang="en">
The entire original tradé details.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > o o o
<xsd: el ement nanme="ori gi nal Tradel dentifier" type="PartyTradeldentifier" nmaxOccurs="unbc
<xsd: annot ati on>
<xsd: docunent ati on xm :lang="en"> )
The trade id of the original trade details.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: choi ce>
<xsd: el ement nanme="anendedTrade" type="Trade">
<xsd: annot ati on>
<xsd: docunent ati on xm ;l ang="en">
The representation of thé anmended trade.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</xsd:conPIexType>
<xsd: conpl exType nanme="Tr adeAnendnent Request " >
<xsd: annot ati on>
<xsd: docunentation xpl:Ilang="en">
A request nessage for requesting an Anendnent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Request Message" >
<xsd: sequence>
<xsd: el enent name="anmendment" type="Amendment"/>
<xsd: el ement nane="party" type="Party" m nQccurs="2" maxCccurs="unbounded" >
<xsd: annot ati on> _
<xsd: docunentation xpl:lang="en"> S )
One party element for each of the principal parties and
any other party that is referenced.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
<xsd: conpl exType name="Tr adeAnmendnent Response" >
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
A response to the request for an Anendnent.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="ResponseMessage" >
<xsd: sequence>
<xsd:. el enent nanme="amendnent” type="Arendnent"/>
<xsd: el enent nane="party" type="Party" m nCccurs="2" maxQccur s="unbounded" >
<xsd: annot ati on> |
<xsd: docunentation xpl:Ilang="en"> o )
One party element for each of the principal parties and
any other party that is referenced.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>
<xsd: conpl exType name="TradeCancel | ed" >
<xsd: annot ati on>
<xsd; docunentation xnml :lang="en"> )
Thi s nessage i s DEPRECATED and shoul d not be used in new
i npl emrent ati ons. See Contract Cancelled. A notification to
i nf orm downstream systens when a systemthat acts as source of
trade information detects that a trade has been cancell ed.
</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd: conpl exCont ent > o .
<xsd: ext ensi on base="Noti fi cati onMessage" >
<xsd: sequence>
<xsd: chol ce>



<xsd: el enent nane="tradel dentifier" tyPe:"Tradeldentlfler" maxQccur s="unbounded"/ >
<xsd: el ement nane="trade" type="Trade"/>
</ xsd: choi ce>
<xsd: el ement nane="party" type="Party"
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
<xsd: conpl exType nanme="TradeCreat ed">
<xsd: annot ati on>
<xsd; docunment ati on_xm : | ang="en" > )
This nessage Is DEPRECATED and should not be used in new
i mpl erent ati ons. See ContractCreated. A notification to
downstream systens when a systemthat acts as source of

information detects that a new trade has been created.
</ xsd: docunent ati on>

</ xsd: annot at_.i on>
<xsd: conpl exCont ent >

<xsd: ext ensi on base="Noti ficati onMessage" >
<xsd: sequence>

<xsd: el ement nane="trade" type="Trade"/>

<xsd: el ement name="party" type="Party" m nCccurs="2"
</ xsd: sequence>

</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</xsd:conPIexType>

<xsd: conpl exType nanme="Tradel ncr easeRequest" >
<xsd: annot at i on>

<xsd: docunentation xpl:Ilang="en">
A request nessage for requesting an Increase.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exContent> .,
<xsd: ext ensi on base="Request Message" >
<xsd: sequence> .
<xsd: el enent name="i ncr ease" type="Increase”
<xsd: el ement nane="party" type="Party" m nCc
<xsd: annot ati on> _
<xsd: docunentation xpl:lang="en"> S )
One party element for each of the principal parties and
any other party that is referenced.
</ xsd: docunent ati on>
</ xsd:; annot at 1 on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
<xsd: conpl exType name="Tradel ncr easeResponse" >
<xsd: annot ati on>
<xsd: docunent ati on xm : |l ang="en">
A response to the request for an Increase.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="ResponseMessage" >
<xsd: sequence>

<xsd:. el enent nanme="increase" type="Increase"/>

<xsd: el enent nane="party" type="Party" m nCccurs="2" maxQccur s="unbounded" >
<xsd: annot ati on>

<xsd: docunentation xpl:Ilang="en"> o )
One party element for each of the principal parties and
any other party that is referenced.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>
<xsd: conpl exType nane="TradeNovat ed" >
<xsd: conpl exCont ent > . o .
<xsd: ext ensi on base="Novati onNoti fi cati onMessage"/ >
</ xsd: compl exCont ent >
</ xsd: conpl exType> ) )
<xsd: conp exT¥pe nane="Tr adeTer ni nat i onRequest " >
<xsd: annot ati on>
<xsd: docunentation xpl:Ilang="en"> ) )
A request nessage for requesting a Term nation
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Request Message" >

maxCQccur s="unbounded"/ >

n
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<xsd: sequence> . . . .
<xsd: el ement nanme="term nati on" type="Ternination"/>
<xsd: el enent nane="party" type="Party" m nQccurs="2" maxQccur s="unbounded" >
<xsd: annot ati on> |
<xsd: docunentation xpl:Ilang="en"> o )
One party element for each of the principal parties and
any other party that is referenced.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</xsd:conPIexType> ) )
<xsd: conpl exType nane="TradeTer nm nati onResponse" >
<xsd: annot ati on>
<xsd: docunmentati on xm : |l ang="en" > ) )
A response to the request for Term nation.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="ResponseMessage" >
<xsd: sequence> ] ] ) )
<xsd: el ement nane="term nation" type="Termn nation"/>
<xsd: el ement nane="party" type="Party" m nQccurs="2" maxCccurs="unbounded" >
<xsd: annot ati on> _
<xsd: docunentation xpl:lang="en"> S )
One party element for each of the principal parties and
any other party that is referenced.
</ xsd: docunent ati on>
</ xsd:; annot at 1 on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
<xsd: e| ement nane:"bankruEtcy" type:"Bankru tcyEvent" subs
<xsd: el ement nane="creditEvent” type="CreditEvent" abstrac
<xsd: el enent name="credi t Event Notice" type="CreditEvent Not
<xsd: annot ati on> .
<xsd: docunent ati on xm : [ ang="en">
A gl obal el enent used to " hold CENs
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >

opfioup:"creditEvent"/>
ument" substitutionG oup="eve

<xsd: el ement nanme="fail ureToPay" type="Fail ureToPayEvent" substitutionGoup="creditEvent"/>

<xsd: el enent nane="obl | gati onAccel erati on" type="O0bligationAccel erationEvent" substitutionG (

<xsd: el enent nane:"obl|gat|pntefault",ty e="ol i gati onDefaul t Event" substituti onG oup="credit

<xsd: el ement nane="repudi ati onMor at ori um' type:" epudi_ati onMorat ori unkEvent” substitutionG ouy

<xsd: el ement nanez"re?trugéyrgpg" t%pff"Res ructuringEvent” substitutionG oup="creditEvent"/:
i on ai | s. nodel ">

<xsd:group nane="Nova
<xsd: sequence>
<xsd: choi ce>
<xsd: choij ce> ) o
<xsd: el enent nanme="newlr ansacti onRef erence" type="PartyTradel dentifiers">
<xsd: annot ation> . .
<xsd: docunentation xnl :lang="en"> )
Indicates a reference to the new transacti on between
the transferee and the remaining party.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="newlr ansacti on" type="Trade">
<xsd: annotation> . .
<xsd: docunent ati on xnm : |l ang="en">
I ndi cates the new transacti on between the transferee
and the remaining party.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: chol ce>
<xsd: sequence>
<xsd: choi ce> . o
<xsd: el ement nanme="ol dTr ansacti onRef erence" type="PartyTradel dentifiers">
<xsd: annot ati on>
<xsd: docunentati on xnl:lang="en">,
Indicates a reference to the original trade between
the transferor and the remaining party.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el ement nanme="ol dTransacti on" type="Trade">
<xsd: annot ati on>



<xsd: docunent ati on_xm : | ang="
I'ndi cates the original trade betmeen t he transferor
and the remaining party.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: e[ ement >
</ xsd: chol ce>
<xsd: chorce m nCccur s="0" > . o
<xsd: el enent nane="newTr ansact i onRef erence" type="PartyTradel dentifiers">
<xsd: annot at i on>
<xsd: document ati on xni:|ang="en"> )
Indicates a reference to the new transaction between
the transferee and the renaining party.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > .
<xsd: el enent nane="newTransaction" type="Trade">
<xsd: annot at i on>
<xsd: document ati on xni : | ang="en"
Indi cates the new transaction betmeen the transferee
and the remaining party.
</ xsd: docunent ati oh>
</ xsd: annot at | on>
</ xsd: e| ement >
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: choi ce>
<xsd: el enent nane="transferor" type="PartyReference">
<xsd: annot at | on>
<xsd: document ation xm : | ang="en">

A pointer style referencé to a party identifier. defined
el sewhere in"the docunent. In a thr ee-may novati on_the
party referenced is the Transferor (out gorn% party? in the
novation. The Transferor neans a. Party whi ch transfers by
novation to a Transferee all of its rights, liabilities,
duties and obligations with respect to a Remai ning Party.
In a four-way novation the part¥ referenced is Transferor 1
which transfers by novation to Transferee 1 all of its
rights, litabilities, duties and obligations wth respect to
Transferor 2. | SDA 2004 Novation Ternl Transf er or .
(three-way novation) or Transferor 1 (four-way novation).

</ xsd: docunent at i on>

</xsd annot at i on>
</ xsd: el ement >
<xsd: el enent nane="transferee" type="PartyReference">
<xsd: annot at | on>

<xsd: docunentatron xm : | ang="en" > )
A pointer style referencé to a party identifier defined
el sewhere in the docunent. In_a thréee-way novation_ the
party referenced is the Transferee (incom ng partg) in the
novat i on. Transferee neans a party which acCepts, by way of
novation all hts, liabilities, duties and obl i gati ohs of
a Transferor mn h respect to a Remaining Party. Ih a
four-way novatijon Party referenced i's Transferee 1
whi ch atcepts by ma novation the right s, [1tabilities,
duties_and obliga ons of Transferor 1. 1SDA 2004 Novati on

e ree-way novation) or Transferee 1

(four-way nova
</ xsd: docunent at |
</ xsd; annot at i on>
</ xsd: el emrent >
<xsd: el ement nanme="renai ni ngParty" type="PartyReference">
<xsd: annot at | on>
<xsd: docunentatron xm : 1 ang="en" >
A poi nter style reference to a party identifier defined
el sewhere in"the docunent. In a thréee-way novation the
& rty referenced is the Remaining Party in the novation
emai ni ng Party means a party which consents to a
Transferor's transfer by novation and the acceptance
thereof by the Transferee of all of the Transferor'
ights, liabilities, duties and obligations with respect to
such Remai ning Party under and with Fespect of the Novated
Anpunt of a transaction. In a four-way novation the party
eferenced is Transferor 2 per the ISDA definition and acts
n the role of a Transferor, Transferor 2 transfers by
oyatron to Transferee 2 ali of its rights, [iabilities
u
0

ti
Term Transferee (th
tion).

I on>

r
i
n
duties and obligations with respect to Transferor 1. ISDA
2004 Novation Term Remaining Party (three-way novation) or
Transferor 2 gfour way novation).
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el enent > o )
<xsd: el enent name="ot her Renai ni ngParty" type="PartyReference" ninCccurs="0">



<xsd: annot ati on> .
<xsd: docunentatjon xpl:Ilang="en"> ) o )
A pointer style reference to a party identifier defined
el sewhere in"the docunent. This elepent |s not applicable
in a three-may_novatlon and should be omtted. In a
four-way novation the party referenced is Transferee 2. .
Transferee 2 means. a party” which acceBts by way of novation
the rights, lirabilities, duties and obligations of
Transféeror 2. | SDA 2004 Novation Term Transferee 2
(four-way novation).
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent > .
<xsd: el ement name="novati onDate" type="xsd: date">
<xsd: annot ati on>
<xsd: docunentation xnl ;I ang="en">
Specifies the date that one part
regard to a trade are transferre
corresponds to the Novation Date s
Novation Definitions, section 1.16.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) )
<xsd: el ement nane="novati onTradeDat e" type="xsd: date" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xm : |l ang="en">

y's legal obligations with
d to anot her artg. It

] ection of the 2004 | SDA
i
i

Specifies the date the parties agree to assign or novate a
trade, If this element |s not spéecified, the .
novationTradeDate w || be deened to be the novationDate, It
corresponds to _the Novation Trade Date_section of the 2004
I SDA Novation Definitions, section 1.17.

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: choi ce m nCccurs="0">
<xsd: el ement nane="novat edAmount" type="NMoney">
<xsd: annot ati on> .
<xsd: docunentatijon xm :lang="en"> )
The amount which represents the portion of the Ad
Transacti on being novat ed.
</ xsd: docunent at i oh>
</ xsd; annot ati on>
</ xsd: el ement > ) )
<xsd: el emrent name="novat edNunber O Opti ons" type="xsd: deci nal ">
<xsd: annot ati on> .
<xsd: docupentation xm :lang="en"> )
The nunber of options which represent the portion of the
A d Transaction bei ng novat ed.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: choi ce> o .
<xsd: el ement nanme="renmi ni ngTrade" type="Trade" m nCccurs="0">
<xsd: annot ati on>
<xsd; docunent at i on xn1:|ang:"en?> ) o
Thi s el enment contains a description of the renaining
portion of a partially novated trade.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > . . . .
<xsd: el ement nanme="full FirstCal cul ati onPeri od" type="xsd: bool ean" m nCccurs="0">
<xsd: annot ati on> _
<xsd; docunent ation xnl :lang="en">
This el ement corresponds to the app
First Calculation Period as defined
Novation Definitions, section 1.20.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . . . i
<xsd: el ement name="firstPeriodStartDate" type="FirstPeriodStartDate" m nCccurs="0" maxQcc
<xsd: annot ati on>
<xsd: docunmentati on xm : | ang="en">

I i cabi
int

Element that is used to be able to make sense of the “new
transaction” without requiring reference back to the “old
transaction”. In_the case of interest rate products there
are potentially 2 “first period start dates” to reference —
one With respect to each party to the new transaction. For
Credit Default Swaps there iIs {ust the one with respect to
the party that is the fixed rate payer

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="nonRel i ance" type="Enpty" m nCccurs="0">



<xsd: annot ati on>

<xsd; docurmentati on xm : |l ang="en"> ) ) )
This el enent corresponds 'to the non-Reliance section in the
2004 | SDA Novati on initions, section 2.1 (c) (1). The
el i nstance docunent when non-Reliance

enEnt_apBears in the
s applicable.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . . . . . . . .
<xsd: el ement name="creditDerivativesNotices" type="CreditDerivativesNotices" m nCccurs="(
<xsd: annot ati on>
<xsd; docunentati on xnl:Ilang="en">

Thi s elenment should be specified if one or nore of either a
Credit Event Notice, Notice of Publicly Avail able,
I nformation, Notice of Physical Settl|enent or Notice of
I nt ended Physical Settlenent, as applicable, has been
del ivered by or to the Transferor or the Remaining Party.
The type of "notice or notices that have been delivered
shoul @ be i1 ndicated by setting the rel evant bool ean el enent
valuegs to true, The absence of the el enment neans that no
Credi vent Notice, Notice of Publicly Available,
Information, Notice of Physical Settl|ement or Notice of
I nt ended Physical Settlenent, as applicable, has been
delivered by or to the Transferor or the Remaining Party.

a

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > o o )
<xsd: el ement nane="contractual Definitions" type="Contractual Definitions" m nCccurs="0" nme
<xsd: annot ati on> .
<xsd: docupentation xm :lang="en"> ) )
The definitions (such as those published by | SDA) that will
define the terns of the novation transaction
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: choi ce> .
<xsd: el ement nanme="contractual Suppl enment” type="Contractual Suppl ement” m nCccurs="0" nt
<xsd: annot ati on>
<xsd: docunentati on xm : | ang="en"> )
DEPRECATED, - This elenment wi|ll be renobved in the next
maj or version of FpM.. The e| enent .
contractual TernmsSuppl enent shoul d be used instead.
Definition; A contractual  supplenment (such as those
publ i shed b¥ | SDA) that will apply to the trade.
</ Xsd: docunent ati on
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el ement nanme="contractual Ter neSuppl enent" type="Contractual Ter nsSuppl enent” i nQcc
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en"> )
A contractual suppl enment gsuch as those published by
| SDA) that w || agply to the trade.
</ xsd: docunent at i on
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: chol ce>
</ xsd: sequence>
</ xsd: gr oup> )
<xsd: group nane="Novati onMessage. nodel ">
<xsd: sequence> . .
<xsd: e| enent name="novation" type="Novation"/>
<xsd: el ement name="party" type="Party" m nCccurs="3" maxCccur s="unbounded"/ >
</ xsd: sequence>
</ xsd: group> . . .
<xsd:group nane="Ter m nati onDet ai | s. nodel ">
<xsd: sequence> ) )
<xsd: el enent nanme="term nati onTradeDate" type="xsd: date">
<xsd: annot ati on>
<xsd: docunentatjon xnl:lang="en"> )
The date on which the thé parties enter into the
Term nation transacti on.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="term nati onEffectiveDate" type="xsd: date">
<xsd: annot ati on>
<xsd: docunentatjon xnl:Ilang="en"> )
The date on which the Term nati on becones effective.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: choi ce>
<xsd: el enrent name="full" type="Enmpty">



<xsd: annot ati on> .
<xsd: docunentation xn:
The use of the Ful
Term nati on.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) )
<xsd: el enent nane="partial" type="Partial Terni nati onAnount">
<xsd: annot at i on>
<xsd: docunentati on xm : | ang="en"> o
The use of the Partial efement indicates that this is a
Partial Term nati on.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: e| ement >
</ xsd: choi ce>
</xsd sequence>
</ xsd %rou
</ xsd: sc

| an
el ngnt |nd|cates that this is a Ful
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